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Abstract

Exploiting intergenerationally linked data from the Survey of Health, Ageing and
Retirement in Europe, we examine the association between the home-leaving ages
of parents and those of their daughters and sons. We propose a framework in which
intergenerational associations between nest-leaving patterns of successive genera-
tions might stem from three channels of transmission, and we rely on detailed infor-
mation on three generations of individuals to establish the strength of each channel.
We find that a 1-year increase in the age at which a parent left home is associated
with children leaving the nest approximately 1 month later. We argue that the
bulk of this association is due to direct cultural transmission of home-leaving ages
stemming from the inheritance of preferences on the optimal timing of life-course

events.
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1 Introduction

The timing of home-leaving has been found to be an important determinant of many life-course
outcomes, being associated with partnership formation and fertility patterns (Aparicio-Fenoll
and Oppedisano (2015)), internal migration rates (Becker et al. (2010)), income growth (Billari
and Tabellini (2011), Kaplan (2012)), inter-generational exchange (Rosenzweig and Wolpin
(1993), Leopold (2012)), and the well-being of parents and children (Mazzuco (2006), Mitchell

and Lovegreen (2009), Mencarini et al. (2017)).

While many economic and demographic determinants of home-leaving have been extensively
studied, less attention has been devoted to the role of cultural factors in shaping the transition
to independent living. In this paper, we contribute to this literature by studying how the tim-
ing of home-leaving by parents affects that of children, by combining data on the life-course
decisions of successive generations of European families. We theoretically discuss how a posi-
tive inter-generational correlation in home-leaving ages can result from multiple channels, and
we exploit a rich set of information to disentangle the role played by the inheritance of status
from the transmission of values and preferences concerning the appropriate timing of the exit
from the parental home. Our results suggest that most of the intergenerational correlations

reflect the cultural transmission channel.

We exploit data from the Survey of Health, Ageing and Retirement in Europe (SHARE) fea-
turing detailed information on the life-course trajectories of 260,000 individuals born between
1907 and 2001. We are able to link parents and their adult children from around 40,000 house-
holds across 20 European countries, and to observe the home-leaving patterns of both gener-
ations, in addition to detailed life histories for the parents. We estimate survival models that
naturally account for both right and left-censored observations, finding that a 1-year increase
in the home-leaving age of a parent delays the nest-leaving decisions of her children by ap-
proximately one month. From a gender perspective, we find that the effect is slightly larger for
sons. Geographically, we illustrate larger effects for Southern, Central, and Eastern European
countries, with respect to Northern and Western ones. Leveraging detailed information on the
socio-economic background of parents, as well as their educational and occupational trajec-
tories and life-course events, we are able to shed light on the relative strength of competing
transmission mechanisms. By netting out confounding due to persistence in socio-economic

background and education, as well as the direct influence of parental nest-leaving on future



incomes, we show that the effect is mainly driven by direct cultural transmission.

We support this claim by performing a heterogeneity analysis that produces two key results.
First, the effect of maternal home-leaving ages is twice as large as that of paternal ones, consis-
tently with cultural transmission being driven by the parent children spent the most time with
(childcare was mainly a maternal responsibility in the generations we study, as many women
were not part of the labor force). Second, the effect is almost four times larger for children
whose parents left home for reasons related to family formation (the birth of a child or the
start of a marriage or cohabitation spell), consistently with the cultural transmission of prefer-
ences for home-leaving being stronger when associated with a major life-course event within
the family sphere. We also run a set of robustness checks that establish that our results hold
even under different specifications for the empirical model, as well as for relevant subsamples
of our data. Overall, our results provide strong evidence for the existence of a strong, direct
cultural transmission of preferences regarding the appropriate timing of exit from the parental

home.

2 Related literature

In recent years, the transition to independent living has been postponed across many coun-
tries, (Mazurik, Knudson, and Tanaka (2020), Esteve and Reher (2021)): this led to the birth
of a vast empirical literature studying the drivers of (as well as the obstacles to) youth eman-
cipation. A strand of this literature has focused on constraints hampering home-leaving, in-
cluding job insecurity (Garcia-Ferreira and Villanueva (2007), Fernandes et al. (2008), Becker
etal. (2010), Kaplan (2012)), low incomes (Aassve, Billari, and Ongaro (2001)) and high house
prices (Modena and Rondinelli (2012), Cooper and Liu (2019)). Other studies investigated
how home-leaving patterns were influenced by demographic trends, including the changes in
the structure of the family of origin, such as the fall in family size (De Falco, Moracci, and
Venturin (2023)) and the diffusion of non-intact families (Mitchell, Wister, and Burch (1989)).
A smaller literature has instead explored the role played by cultural changes in delaying the
home-leaving decisions of young adults. Giuliano (2007) exploited second-generation Euro-
pean immigrants in the US as a way to elicit the role of different cultures keeping local eco-
nomic conditions fixed, finding that cultural background proxied by family origin had sizeable

effects on the timing of home-leaving, and claiming that the sexual revolution of the 1970s



increased the North-South gap in inter-generational coresidence by liberalizing attitudes of
Southern European parents. The importance of culture in shaping home-leaving decisions
has been confirmed by many other studies. Zorlu and Mulder (2011), studying differences in
leaving-home patterns between migrant and native youths in the Netherlands, confirm that
different cultural backgrounds are source of heterogeneity in behavior. Similar findings are
obtain by Lei and South (2016), who claim that a large portion of racial and ethnic gaps in

home-leaving patterns in the US are explained by cultural differences.

This study analyzes the role played by a specific component of cultural background: the timing
of nest-leaving decisions by parents. Several existing studies suggest that previous generations’
decisions on their own exit from the parental home might shape the transition to adulthood
of successive generations. For instance, Aassve, Arpino, and Billari (2013) document sizeable
variation across European countries in perceived age norms regarding the appropriate tim-
ing of exit from the parental home and find a positive association with actual choices. Tosi
(2017) shows that parental beliefs on appropriate home-leaving ages are associated with the
exit decisions of Italian youths. If parents adhere to norms regarding the appropriate age
to achieve independence and transmit them to their children, one should expect to observe
inter-generational persistence in home-leaving patterns across successive generations. Posi-
tive inter-generational correlations have already been found in the timing of many life-course
events, including divorce, fertility, and cohabitation (Wolfinger (2000), Murphy and Knudsen
(2002), Smock, Manning, and Dorius (2013)). This paper investigates whether a similar degree

of persistence can be found in the timing of home-leaving.

3 Theoretical framework

The main goal of this paper is to estimate inter-generational correlations in home-leaving ages
by linking parents’ and children’s life course trajectories. As pointed out by Keijer, Liefbroer,
and Nagel (2018), inter-generational correlations might stem both from the transmission of
values and that of opportunities. Building on this intuition, we present a theoretical frame-
work in which three channels contribute to the degree of persistence in home-leaving behavior
across generations. In Figure 1 we summarize our theoretical framework through a simple path
diagram. To start with, children are likely to inherit the socio-economic status of their parents.

As long as resources and education are both vertically transmitted and drivers of home-leaving



choices, we should expect inter-generational persistence in the latter. We label this first chan-
nel as confounding due to the intergenerational transmission of socio-economic status. We use the
term confounding as the existence of this channel produces a positive correlation between the
home-leaving ages of successive generations even in the absence of any causal link between
them. Second, it could be that the timing of nest-leaving affects the occupational trajectories
of parents, thereby impacting their resources and therefore the home-leaving behavior of their
children. We label this second channel as indirect transmission through resources. As we dis-
cuss below, it is theoretically ambiguous whether this channel amplifies or reduces the overall
degree of persistence in home-leaving, and the sign of its contribution depends both on the im-
pact of parental resources on home-leaving ages and on the relationship between nest-leaving
and future incomes. Finally, if parents’ perceptions regarding the appropriate age to leave
home are i) either a cause or a consequence of the timing of their own exit, and ii) a driver of
their children’s home-leaving patterns, the expected degree of persistence should increase. We
label this third and final channel that drives persistence as direct cultural transmission. In the
remainder of this Section, we discuss these three channels more at length and make hypotheses
on their contribution to the association between parental and children’s home-leaving ages. In
Appendix A, we present a more rigorous framework that enables us to analytically decompose
the raw correlation between the home-leaving ages of successive generations into specific chan-
nels that can be classified in the three classes mentioned above. We also use this framework to

justify in detail our expectations regarding the signs of channels (ii) and (iii).

3.1 Confounding: the transmission of socio-economic status and education

We start our discussion from the potential role played by the intergenerational transmission of
socio-economic status (namely, resources and education) for the emergence of an association

between home-leaving ages of parents and children.

First, parental resources could be a major determinant of the decision to leave home, even
though it is theoretically ambiguous whether having wealthier parents should accelerate or
postpone home-leaving. As hypothesized in Avery, Goldscheider, and Speare (1992), wealthier
parents might be able to provide location-specific luxuries that increase the value of inter-
generational co-residence and thereby postpone home-leaving. Exploiting measures of the

standard of living during childhood (at age 10) drawn from the Survey of Health, Ageing and



Ficure 1: Theoretical framework.

Retirement in Europe, Angelini, Bertoni, and Weber (2022) show that individuals that grow up
in a “golden nest” (a family with high socioeconomic status) leave home later, consistently with
the above hypothesis. Similar results are obtained by Manacorda and Moretti (2006), who show
that an exogenous increase in parental income driven by a pension reform in Italy induced
children to leave the parental home later. On the other hand, Avery, Goldscheider, and Speare
(1992) also notice that, as parental income increases, economies of scale that can be achieved
through co-residence become less relevant, and staying home becomes a less appealing option;
moreover, wealthy parents have the resources to help their children to become independent.
In principle, depending on whether parents value co-residence with children more than pri-
vacy or vice-versa, the effect of parental income could have opposite signs. Other findings in
the literature support this hypothesis. Relying on ECHP data on 11 European countries for
the 1994-1998 period, le Blanc and Wolff (2006) find a negligible effect of parental income on
moving-out decisions. Angelini and Laferrere (2013) observe sizeable differences in the asso-
ciation between parental income and home-leaving ages using data on 13 European countries

from the Survey of Health, Ageing and Retirement in Europe.

It is also known that both enrollment and educational attainment influence youth indepen-
dence and nest-leaving patterns. Again, however, different studies find different results on the
sign of the effect. Using data from the European Community Household Panel, Chiuri and

Del Boca (2010) find that having a tertiary education degree is associated with higher likeli-



hood of cohabiting with parents. Drawing on retrospective data from Harmonized Histories
covering 17 European countries, Schwanitz, Mulder, and Toulemon (2017) show that enroll-
ment in education is associated with a higher risk of leaving the parental home to live without
a partner and that after completing education, adults with higher educational attainment are
more likely to move out than less educated ones. Angelini, Bertoni, and Weber (2022) show

that individuals who acquire more education leave the nest at later ages.

Finally, there is a large literature in economics showing that both resources' (see Olivetti and
Paserman (2015) and Braun and Stuhler (2018), among others) and educational attainment
(Gtiell, Mora, and Telmer (2015), Colagrossi, d’'Hombres, and Schnepf (2020), Adermon, Lin-
dahl, and Palme (2021), Collado, Ortunio-Ortin, and Stuhler (2022)) exhibit a strong degree of

persistence through generations.

Notice that these mechanisms, taken together, would possibly induce a positive intergenera-
tional correlation in the timing of exit that, however, does not reflect any causal relationship
between parental and children’s home-leaving ages, but is merely due to confounding. In this
paper, we rely on detailed information on the socio-economic status of grandparents, on the
occupation of parents, and on the educational careers of parents and children in order to explic-
itly account for these transmission mechanisms in our empirical specification. In particular,
we exploit data on the living conditions of parents during childhood in order to control for
the socioeconomic status of their families of origin. We also include the highest educational
attainment of parents and the entire educational trajectories of children. Omitting these fac-
tors would lead to picking up spurious associations between home-leaving ages driven by these

channels, which have been already widely investigated by the literature.

3.2 Indirect transmission through resources

Part of the correlation between home-leaving ages can be attributable to a combination of two
channels: i) home-leaving ages have a direct impact on the occupational achievement and life-
time resources of parents; ii) as already mentioned, parental resources might shape their chil-

dren’s home-leaving patterns.

There are only a few papers that try to study the consequences of early/delayed home-leaving

IResources are usually proxied by earnings or occupational status in the empirical studies on intergenerational
mobility.



on later incomes, and the evidence they put forward is not conclusive. Billari and Tabellini
(2011) find that Italian youths who leave the parental home later have lower-paying jobs, al-
though it is hard to rule out that their results are due to selection (see Pistaferri (2010)). Fo-
cusing on the US, Kaplan (2012) finds that young adults who have the chance to co-reside with
their parents can afford to accept riskier jobs characterized by steeper wage growth profiles, as
they can rely on parental support, ultimately accessing better occupations in terms of life-cycle
earnings. These findings suggest that the decision to move out from the parental household
might influence labor market trajectories, with a long-term effect (of ambiguous sign) on occu-

pational achievement and therefore on parental income.

Therefore, it is in principle possible that the timing of home-leaving by parents affects chil-
dren’s home-leaving patterns through the mediating effect of parental resources, provided that
exit patterns impact occupational trajectories, and that parental income is a determinant of
home-leaving. As the signs of both these effects are ambiguous, we do not have clear expec-
tations on how omitting parental resources from our specification may affect our estimates.
We rely on information on the occupational trajectories of the parental generation in order to
include parental resources (which might be affected by parental home-leaving ages) in our em-
pirical models and to measure how much (and in which direction) this channel contributes to

the overall intergenerational association.

3.3 Direct cultural transmission

The residual channel is direct cultural transmission. As mentioned in the Introduction, there
is plenty of evidence showing that cultural background (Giuliano (2007), Zorlu and Mulder
(2011)) is associated with life-course decisions including leaving the parental home. One chan-
nel through which cultural background influences these decisions is the presence of culture-
specific norms about the appropriate timing and ordering of life-course events (Aassve, Arpino,
and Billari (2013), Tosi (2017)). As these norms are inherited through socialization, the role of
families and especially parents in transmitting them is extremely relevant. Keijer, Liefbroer,
and Nagel (2018) distinguish two mechanisms through which socialization operates. On one
hand, previous generations transmit values to successive ones: henceforth, children develop
attitudes that are aligned with those of parents. On the other, parents can become models for

children: successive generations imitate the behavior of previous ones, irrespective of their set



of values. Keijer, Liefbroer, and Nagel (2018) find that both these channels play a role in gen-
erating persistence in life-course decisions. As our data doesn’t enable us to disentangle these
two channels, we have to interpret our estimated direct cultural effect as the sum of these two

components.

We will interpret the residual association between parental and children’s home leaving ages
after controlling for the two above-mentioned channels as a measure of whether direct cultural
transmission exists and to what extent it contributes to the observed unconditional correlation

between parental and children home-leaving ages.

4 Empirical analysis

4.1 Data

We exploit data from the Survey of Health, Ageing and Retirement in Europe (SHARE), a large,
cross-national panel survey that started in 2004, covering 27 European countries and Israel.
The survey has a total of nine waves: in this study, we exploit data from waves 1-7. It is
focused on the elderly population (all respondents are aged 55 or more at their first interview).
In regular panel waves, respondents provide information on their current labor market status,
health conditions, asset holdings and many more. Moreover, they are asked to provide several
details about their children, including their sex, year of birth and, most importantly, whether
each child is still co-residing with them. In case a child has left home at the moment of the
interview, they report the home-leaving year. Moreover, in waves 3 and 7 respondents provide
extensive retrospective information about their own life-courses, by answering a life-history
questionnaire named (SHARELIFE). This additional data enables us to observe the educational
and labor market trajectories of SHARE respondents, as well as to obtain information on their
socio-economic background through a series of questions on their economic conditions during
childhood. Crucially, respondents are also asked about their entire accommodation history
and in particular about the year in which they left the parental household in order to start
living on their own. This allows us to observe, for each child-parent dyad, the home-leaving
ages of both individuals. Leveraging on this unique piece of information, we can study the
vertical transmission of home-leaving patterns. Notice that in what follows we sometimes

denote SHARE respondents as “parents” or “generation 1” (G1) and their children as “adult



children” or “generation 2” (G2).

4.2 Sample restrictions

We only focus on natural adult children, thereby excluding adopted or foster children of
SHARE respondents. We drop children that are less than 16 at the moment of the interview,
and those adult children that report to have left home before 17 or after 39. We implement the
latter restriction as we want to focus on the transition to independent living of young adults,
and we deem it unnecessary to study the behavior of those that leave the parental home in their
forties. For a similar reason, we also exclude people whose parents report home-leaving ages
smaller than 10 and larger than 40. We exclude families with more than 13 children. Despite
SHARE also features data from Israel, we exclude it from our analysis to focus on European

countries.

4.3 Descriptive statistics

In Table 1 we display summary statistics on our sample of adult children and on their fathers
and mothers. Clearly, not all children mentioned by respondents have both parents participat-
ing in the survey. One obvious reason is that, as SHARE is a survey of the elderly, the partners
of respondents might have already died when the interview takes place. In our final sample
of around 102,000 adult children, we have information on both parents for around 53% of in-
dividuals, while we only have information on mothers (fathers) for 33% (13%) of them. The
average G2 adult children in our sample is born around 1973, but we have huge variation as
the youngest individual is born in 2001 and the oldest is born in 1920. Adult children are on
average 40 when their old parents are interviewed. The median number of siblings is two. The
average home-leaving age is pretty low, and actually lower than that of G1 individuals. The
reason is that only 87% of adult children have already left the nest when their parents are in-
terviewed. The presence of right censoring tilts the mean to the left of the home-leaving age
distribution. Most adult children have medium to high educational achievement (measured by
ISCED-97 levels). From a geographical perspective, the sample is quite evenly spread across

Burope’. The average old parent (G1) in our sample is born around 1945-46 and aged around

2Northern countries include Sweden, Denmark and Estonia. Southern countries include Italy, Spain, Greece,
and Portugal. Central/ Eastern countries include Czech Republic, Croatia, Hungary, Poland and Slovenia. Finally,
Western countries include Austria, Belgium, Switzerland, Germany, France, Ireland, Luxembourg, and the Nether-
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TaBLE 1: Summary statistics.

Mean Median Std. Dev. Min. Max. N

G2 - adult children

Demographics
Female 0.50 0 0.50 0 1 102299
Age at interview 40.35 40 11.12 16 87 102299
Year of birth 1973.29 1974 11.18 1922 2001 102299
Birth order 2.35 2 1.63 1 13 102299
Number of siblings 2.69 2 2.21 0 12 102299
Home-leaving age 23.23 22 4.62 16 39 74892
Left home 0.87 1 0.33 0 1 96129
Highest educational achievement
Low 0.18 0 0.38 0 1 91618
Medium 0.47 0 0.50 0 91618
High 0.35 0 0.48 0 91618
Country group
Central/Eastern Europe 0.19 0 0.39 0 1 102299
Northern Europe 0.20 0 0.40 0 1 102299
Southern Europe 0.22 0 0.41 0 1 102299
Western Europe 0.39 0 0.49 0 1 102299
G1 - fathers
Demographics
Year of birth, father 1945.04 1946 9.78 1907 1974 68757
Age at interview, father 67.71 67 9.27 39 101 68757
Age married, father 25.96 25 5.01 14 76 66586
Age became parent, father 27.19 27 4.69 14 72 65330
Home-leaving age, father 23.87 24 4.41 14 40 67700
Reason left home: family formation 0.74 1 0.44 0 1 67700
Reason left home: other 0.26 0 0.44 0 1 67700
Highest educational achievement
Low 0.38 0 0.49 0 1 67222
Medium 0.38 0 0.48 0 1 67222
High 0.24 0 0.43 0 1 67222
G1 - mothers
Demographics
Year of birth, mother 1946.18 1947 10.57 1908 1981 88807
Age at interview, mother 66.68 66 10.12 35 102 88807
Age married, mother 22.95 22 4.59 14 76 86205
Age became parent, mother 24.04 23 4.28 14 76 85569
Home-leaving age, mother 21.65 21 3.77 14 40 87876
Reason left home: family formation 0.79 1 0.41 0 1 87876
Reason left home: other 0.21 0 0.41 0 1 87876
Highest educational achievement
Low 0.47 0 0.50 0 1 87116
Medium 0.34 0 0.47 0 1 87116
High 0.19 0 0.39 0 1 87116

Note: home-leaving age of the children sample is higher due to right censored observations being more
prevalent in this group, as ages at interview are lower. Highest educational achievement is classified
according to ISCED-97 levels (0-1-2 = low, 3-4 = medium, 5-6 = high). The reason to leave home
for G1 is assumed to be family formation when in a one-year span around the leaving-home age the
individual started cohabiting, married or became a parent.
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Ficure 2: Cohorts covered by SHARE.

66 when interviewed. While we have perfect balance in terms of sex for the children sample,
this doesn’t hold for the sample of SHARE respondents, where females are over-represented.
Average home-leaving ages are smaller for mothers than for fathers, and so are marriage ages

and ages at first childbirth, due to the standard gendered age gap in couples.

As already mentioned, we have remarkable cohort coverage as we are able to observe parent-
child dyads spanning around a century: the oldest G1 individual is born in 1908, while the
youngest G2 is born in 2001. Figure 2 describes the cohort composition of our sample, distin-
guishing between birth years of adult children (G2) and their mothers and fathers (G1). Our
data enables us to study in detail the home-leaving patterns of two generations of individuals.
In Figure 3 we display survival curves for adult children and for their parents. Notice that
individuals from G1 leave home before their children, on average: this is a consequence of
the increase in rates of intergenerational co-residence over time, with people from more recent
cohorts leaving the parental household later. On the left panel of the Figure, we see that the
hazard for G2 has a peak at age 20: the reason for this is probably that SHARE respondents,
despite being able to exactly recall the year in which they left home, have trouble in exactly

remembering the year in which each of their children did so, and they just report that some

lands.
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Ficure 3: Home-leaving profiles in SHARE.

child was approximately 20 years old when they left.

With SHARE data at hand, it is possible to provide preliminary descriptive evidence on the
existence of a raw positive association between parental and children’s home-leaving ages. Fig-
ure 4 plots the average emancipation age of children grouped according to the home-leaving
age of their parents (we pick the father if there is available information on his home-leaving
patterns, and the mother otherwise®). The graph reveals a clear, strong positive association
between home-leaving ages of successive generations, as we expected given the discussion of
Section 3. On average, in our analytical sample, G1 adult children whose parents left home at
20 years of age exit the parental home when they are 22-23, around 2.5 years before than G1
adult children whose parents left home around 30. The associations with paternal and mater-
nal home-leaving ages look fairly similar. In the next Section, we will present the empirical
setting that will allow us to estimate conditional correlations that take into account the set of

potential confounders and mediating variables discussed in Section 3.

3In Figure B.4, we plot the association with paternal and maternal home-leaving ages separately.
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Ficure 4: Average home-leaving age of parents and their children.

4.4 Empirical strategy

Let T denote home-leaving age and Tp,, denote parental home-leaving age. Ultimately, we are
interested in the association between the home-leaving ages of parents and that of children,
i.e., we would like to estimate the derivative % We cannot rely on a simple linear regression
model as we have to deal with a sizeable amount of left and right censored observations, as
highlighted in Figure B.1 in the Appendix. Therefore, we exploit a survival model that takes
both into account. Notice that with a standard discrete-time model for the hazard, we would
need to exclude left-censored observations. In order to avoid this information loss, we model

the survival function instead. As a robustness check, we then repeat the analysis excluding

left-censored observations and adopting a standard discrete-time model for the hazard.

Let S(a) denote the survival function, with a representing age. We use the following notation

to stress that the survival function might depend on parental home-leaving ages

S(a, Tpar) = Pr(T > a|Tp,,).

14



We want to estimate the marginal effect of Tp,, on the shape of the survival function, i.e, our

85(a I TPar)

estimand of interest is 5T
Par

. In order to estimate it, we have to define the dummy variable

1 if Age;>T;
Sit = ’ (1)

0 if Ageit < Ti
which describes the home-leaving trajectories of adult children in our sample. We make the
simplifying assumption that leaving-home is a non-reversible process, i.e., we abstract from
the possibility of boomeraging. Notice that we have info on S;; even for individuals who are

right-censored (for whom S;; = 1 for any ¢ < t], the interview time) or left-censored (for whom

Sit = 0 for any t > t}). We estimate logit models of the type

exp (Z]k:o ajAgel, + Y5 o B ( Tpar, X Agef,t) +9 X + m)

1 +exp (Z;?:o ajAge{’t + Z?;o B; (TPW- X Agef't) + 7' X + nt)

IE(Sit) = (2)

where Tp,, ; is some measure of parental home-leaving ages for adult children i and Xj; is a
set of controls that differ across specifications*. We run the model for different values of k to

assess the sensitivity of our results to different choices of the polynomial fit. In the Appendix

aS((l | TPur)

we show that from the estimated marginal effects it is possible to obtain an estimate

8TPar
aaTT of the marginal effect of parents leaving home one year later on the average home-leaving
Par

age of children.

4.5 Model specifications

We run three specifications that differ from each other in the set of controls included. In our
first specification, X;; only includes baseline controls such as sex, country, number of siblings,
birth order, birth year and parental year of birth. In our second specification, X;; also includes
the time-varying educational achievement of the child, a time-varying student dummy, as well
as the highest educational achievement of the parent. It also includes a continuous index for
the socio-economic background of the parent’s family of origin constructed by exploiting in-
formation on his/her living conditions when 10. In order to construct the index, we use the

approach proposed by Angelini, Bertoni, and Weber (2022) for SHARE data: we perform a

4As detailed in the Results section, we use different measures of parental home-leaving ages (parental, maternal,
average, etc.).
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polychoric principal component analysis to extract the first component from four proxies of
socio-economic status of the grandparental family (occupation of main breadwinner in the
household, presence of fixed bath/toilet and other amenities, number of books at home, num-
ber of rooms per capita)’. Finally, in our third specification X;; also includes parental occupa-
tional achievement which we collapse in two categories (low-tier and high-tier occupations) in
order to reduce dimensionality. We define occupational achievement as the occupation held at
the end of the working life. As all respondents are aged 55 or above, we assume that even if
they are not retired when interviewed, their current position is the last one they will hold. For
retired individuals, we use the last reported occupation before retirement. In Table 2 we dis-
play the distribution of occupational achievement in our sample of parents, at the ISCO 1-digit
aggregation level. From the Table, it is possible to see that the number of parents for which we
have information on occupations is smaller than the total number of parents reported in Ta-
ble 1. In order to keep the analytical sample fixed across specifications, we run all models only
on the subsample of individuals that have no missing information on each of the covariates

included in our third specification.

The choice of the three specifications described above is driven by the theoretical framework
described in Section 3. Our first specification is meant to capture the association between
home-leaving ages of successive generations once that we account for basic demographic fea-
tures of parents and children such as their country of residence, year of birth, as well as the
number of siblings and birth order of children, which have been found to be relevant pre-
dictors of home-leaving patterns. The estimates derived from this first specification are still
subject to an important source of confounding, i.e., the intergenerational transmission of char-
acteristics that affect with home-leaving. Our second specification attempts to account for this
mechanism and net out its effect on the estimated association between home-leaving ages, by
including variables that capture persistence in socio-economic background and educational
choices (i.e., the socio-economic background and education of parents, as well as educational
trajectories of their children). Our final and third specification also includes the occupational
achievement of parents, in the form of a dummy for high-low tier occupation based on the ISCO
codes of the last job position. Explicitly including parental occupational achievement is meant
to capture a possible channel through which parental home-leaving ages might affect those

of their children on top of direct cultural transmission: the effect of parental home-leaving

5See Angelini, Bertoni, and Weber (2022) for details on how to construct the index.
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patterns of children’s ones through the mediating effect of parental income.

4.6 Measuring parental home-leaving ages

In order to estimate the model, we have do define an appropriate measure of parental home-
leaving ages Tp,, ;. In order to maximize the sample size for our main empirical analysis, we
construct the following measure that enables us to define parental home-leaving ages for the

entire sample of adult children, i.e., we use the variable

TFuther,i if TMother,i #- A TFather,i z

Tpar,i = TFather,i if TMother,i =-A TPather,i o

N

TMother,i if TMother,i AN TFather,i =

i.e., we use the home-leaving ages of fathers whenever they are available and those of mothers
otherwise. We prioritize information about fathers since they are more likely to report their
occupation. Given this choice, we also control for the sex of the selected parent in all our
specifications. When we run analyses for the subsample of individuals for whom we have
information on both parents’ home-leaving patterns, we either include the average parental
home-leaving age

T, . TFather,i + TMother,i
Par,i — ) ’

or we include both Tr,speri and Tyyosner,i in the specification as separate treatments, in order to

disentangle the effect of paternal and maternal home-leaving ages on children’s decisions.

5 Results

The main set of results is displayed in Figure 5, where we plot the average marginal effects of
Tpar on the survival function S(a, Tp,,) for our three different specifications. The plotted lines
must be interpreted as the derivative of the survival function with respect to Tp,,. The Figure
clearly shows that the marginal effect on the survival function is almost always positive, i.e.,
that staying-home probabilities are positively associated with delayed exit by parents. Notice
that the marginal effect of Tp,, on the survival function is hump-shaped: the effect is close
to zero around 16 and 40 years of age, where all the members of our analytical sample are

respectively still at home or already living independently, while it reaches the maximum size
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Ficure 5: Results on the entire sample, all specifications.

Note: The Figure displays average marginal effects of a 1-year increase in Tp,, on E(S;¢) = Pr(S;; = 1),
i.e., it plots dS(a)/dTp,, (as well as its 95% confidence intervals for each marginal effect) for each

value of age a € {16,17,...,40}. On top of each Figure we display T/Tpay, the estimated effect of a 1-year
increase in Tp,, on T, the age at home-leaving of the child. Standard errors are clustered at the family
level. Each plot corresponds to one of the three specifications discussed above.

around the average home-leaving ages (23-25 years) of G2. We find it more appealing to quan-
tify our results as average marginal effects of 1-year increases in parental home leaving ages on

children’s ones, in terms of months of anticipation/delay: therefore, in all Figures we include

J——

T
TPar ’

In our baseline model, where we only include basic demographic controls (country of birth,
family size, birth order, and birth years for the parent-child dyad), we find that a 1-year in-
crease in Tp,, increases survival (home-staying) probabilities at for all ages between 20 and
35, and it decreases them (slightly) for ages 16-18 and 36-40. This pattern overall generates a
positive effect of a 1-year increase in Tp,, on T, the expected age at home-leaving of the child,
which is delayed by slightly less than a month (26 days). As expected, after controlling for the
transmission of socio-economic background and education by including educational trajecto-

ries of each parent-child dyad and our measure of parental socio-economic background, the
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derivative of the survival function shrinks in magnitude. The estimated association between
home-leaving ages is negatively affected, and the delay in exit implied by a 1-year increase in
the parental home-leaving age shrinks to 24 days. As the third panel shows, the estimated

correlation is virtually unaffected by the inclusion of parental occupational achievement.

We are able to confirm that the positive association between home-leaving ages of successive
generations is still present after conditioning on a large set of explanatory variables, including
covariates that proxy for the intergenerational transmission of socio-economic background and
educational attainment, which may have induced a spurious correlation between our variables
of interest. The inclusion of such information reduced the size of the estimated coefficients,
as expected, but did not substantially change the quantitative relevance of the effect. The
inclusion of parental occupation, a possible channel through which the home-leaving age of
parents impacts that of their children (via their effect on parental income) did not change
our results at all. Taken together, these results have three main takeaways. First, there is a
positive bias in the raw association between home-leaving ages of successive generations when
one omits information on socio-economic background and education, which correlate with
home-leaving ages and are vertically transmitted. Second, we found no substantial evidence of
an indirect effect of parental home-leaving ages on children’s ones through an impact of exit
patterns on future income. Third, and more importantly, we found evidence of the existence
of a strong, direct cultural transmission channel that contributes to the observed correlation to
a major extent. In Section 6 we will provide additional results that bolster our interpretation

of this residual channel as a cultural transmission mechanism.

Heterogeneity by sex. We run models that feature an interaction effect between parental
home-leaving ages by sex of the child to understand if there are any differences in the inter-
generational transmission of home-leaving ages across sexes. In Figure C.12 we show the re-
sults for our third specification, the most complete one. Consistently with the evidence on the
entire sample, we find that the marginal effects peak around the average home-leaving age: this
happens around 25-26 years of age for men and a bit earlier (around 23-24 years) for women.
We find that under our full specification, the association seems stronger for men, by a slight
margin: the effect on the expected age at home-leaving is a 26-day delay, against a 22-day delay
for women. In Figure C.12 in the Appendix, we show the results for all three specifications. We

find that the bias induced by intergenerational transmission is much stronger for men than for

19



Ficure 6: Results by sex of adult child.

Note: The Figure displays average marginal effects of an 1-year increase in Tp,, on the survival func-
tion S(a) and on T, the age at home-leaving of the child, for both sexes of adult children. Standard
errors are clustered at the family level. The coefficients reported are for the full specification that
includes demographics, socio-economic family background of parents, parental and child education,
and parental occupation.

women (a 3-days difference vs less than a 1-day one in terms of increase in the expected home-
leaving age). Including parental occupational achievement slightly negatively affects estimates

for both sexes.

Heterogeneity by country group. We also run the analyses separately for different country
groups. Given that the effects of an increase in parental home-leaving ages is potentially non-
linear (a 1-year increase from 18 to 19 years can have a different impact with respect to an
increase from 28 to 29 years), and given that country groups are characterized by very differ-
ent average ages at home-leaving, in order to make a meaningful comparison we run a model
where we include a second-degree polynomial for parental home-leaving ages, and we compute
marginal effects of an increase in Tp,, at Tp,, = 25. The results are reported in Figure 7: again,
we only report results for our third specification. We find that parental home-leaving ages are
significantly positively associated with children’s ones across all the four regions. Notice that,

for each curve, the effect is more sizeable around the average home-leaving age of children
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Ficure 7: Results by country group.

Note: The Figure displays average marginal effects of an 1-year increase in Tp,, on the survival function
S(a) and on T, the age at home-leaving of the child, for the four groups of countries included in SHARE.
The marginal effect of Tp,, is evaluated at Tp,, = 25 in order to make comparisons across groups
possible. Standard errors are clustered at the family level. The coefficients reported are for the full
specification that includes demographics, socio-economic family background of parents, parental and
child education, and parental occupation.

in each country group: the effect peaks around 20-24 years of age for Northern and Western
countries, and around 26-28 for Central/Eastern and Southern countries, reflecting regional
differences in the timing of home-leaving. This can be interpreted as evidence that cultural
transmission impacts home-leaving decisions for those who leave at ages around the average
one, while it has little effect on early leavers and late stayers. The overall effect is stronger for
Southern and Eastern countries than for Western, and especially Northern ones. This pattern
is consistent with our interpretation of the effect as an estimate of direct cultural transmis-
sion: given that family ties are stronger in Mediterranean and Central/Eastern countries than
in Western and Northern ones (see Reher (1998), Alesina and Giuliano (2014), as well as the
earlier classification of family systems by Emmanuel Todd), the fact that the estimated effect is
larger in size for the former country groups is consistent with parents’ influence on their chil-
dren growing with the strength of their ties. In Figures C.13 to C.16 in the Appendix, we show

the results for all three specifications for each country group. In Southern countries, a larger
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Ficure 8: Separate effects of maternal and paternal home-leaving ages.

portion of the raw intergenerational association is removed after controlling for education and
socio-economic background, suggesting a higher degree of persistence. The reduction in the
effect is less sizeable in Western and Eastern countries, and it even flips in sign for Northern
countries. Across all country groups, including parental occupations has a small, negative ef-
fect on the association, suggesting the presence of a small negative effect of leaving home later

on occupational trajectories, which mediates the intergenerational relationship.

6 Additional evidence on direct cultural transmission

Overall, our estimates suggest a pretty high degree of persistence. By running several models
in which we increasingly augment the set of controls in order to discriminate between different
transmission mechanisms, our results are indicative of a strong cultural component in the
persistence of home-leaving patterns across generations. In this Section, we provide further

evidence that our results are really capturing (at least partially) direct cultural transmission.

Maternal vs paternal home-leaving ages. First, we do so by estimating our baseline model

for the subsample on which we have info on both mothers and fathers, and by separately in-
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Ficure 9: Results by parental reason for leaving home.

cluding maternal and paternal home-leaving ages. This is indicative about the channel we
have in mind, for two reasons. First, given that the majority of parents (G1) in our sample
are born around the 1940-1950 period, most families in our analysis are characterized by a
male-breadwinner model. This is also consistent with Table 2, which shows that the share of
mothers that never had a job is 13 times larger than that of fathers. As highlighted by Keijer,
Liefbroer, and Nagel (2018), this implies that women from these generations spent much more
time than men socializing with their children, so that their values and example as role models
is possibly more relevant. Second, it has been shown (Sharabi (2015)) that mothers have more
influence on the family decisions of their children, while father affect more job-related choices.
Therefore, we expect the marginal effects of maternal home-leaving ages to be stronger than
those of fathers. The estimation results, that we show in Figure 8, are clearly consistent with
this hypothesis. The marginal effect of a 1-year delay in home-leaving by mothers on a child’s
nest-leaving decision is twice as large as that of the same delay in fathers’ choices. We take this

as evidence that direct cultural transmission indeed plays a sizeable role.

Parental home-leaving paths. We also run the analysis on the entire sample by including the

interaction of parental home-leaving ages with a dummy that captures parental reasons for exit
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from their family of origin. We classify exits as related to family formation if the parent experi-
enced a major life-course event connected to the family domain in a window of one year before
and after the home-leaving choice. Such events include the start of a cohabitation spell, as well
as marriages and childbirths. From Table 1 we see that around 80% of home-leaving decisions
are connected to family formation. We expect that direct cultural transmission is stronger for
parents who experienced home-leaving as a consequence of family formation choices, as they
might see home-leaving as a relevant life-course event connected to other major family events,
thereby placing higher importance on influencing their children’s decisions both through value
transmission and by acting as role models using their past choices as a leading example. As
Figure 9 shows, we indeed find that the association is around 50% stronger for children whose
parents’ exit decisions were linked to a major family formation event. We also deem this evi-
dence as indicating that the inter-generational association we find is mostly reflecting cultural

transmission.

7 Robustness checks

We run several additional analyses in order to make sure that our results are robust to alterna-

tive specifications and sample restrictions.

Relaxing our parametric assumptions. In our baseline models, we assume that the shape
of the survival function, as well as its derivative with respect to a unit change in parental
home-leaving ages, can be well-approximated with a second-degree polynomial in age. This
significantly simplifies the calculation of marginal effects and makes the results easier to visu-
alize. However, we need to make sure that our results (and in particular the estimated mr,
see Appendix E.2 for details) are not particularly sensitive to this arbitrary choice, and that
different (and more general) parametric specifications produce similar results. In Figure 10 we
plot the results from our main model estimated on the entire sample when including a cubic
specification, i.e., when allowing the effect of Tp,, on the survival function to be a third-order
polynomial of age. We see that the fit improves as the estimated dS(a)dTp,, approaches 0 when
a is close to 16 and 40, as it should be in a fully non-parametric model. However, the esti-
mates on dT/dTp,, change only slightly, i.e., the approximation error from the more restrictive

quadratic specification is not quantitatively relevant. Therefore, as estimating the cubic speci-
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Ficure 10: Results from the cubic polynomial specification, entire sample.

fication is computationally more demanding, we rely on the quadratic one for our main results.

Subsample with information on both parents. In order to validate our in-depth analysis
of the subsample of adult children for which we have information on both parents, we re-
run our main analysis for this group in order to check that the results are broadly consistent
with those for the entire sample. This makes sure that the two groups are comparable and
that our analysis that finds heterogeneous marginal effects of paternal and maternal ages can
be generalized to the entire population of interest. For this subpopulation, we run a model
in which the independent variable is the average home-leaving age of the couple of parents.
Notice that a 1-year increase in this variable should in principle have a stronger effect than a
1-year increase in the treatment variable employed in the main analysis, i.e., the home-leaving
age of one parent. We find that the effect does not double, though, and we attribute this to the
fact that the home-leaving ages of fathers and mothers are positively correlated (see Figure B.5
in the Appendix): therefore, even in the main analysis with one parent only, a 1-year increase
in the home-leaving age of that parent was implicitly capturing a higher home-leaving age for

the other parent as well. We do not find major differences between this subsample and the
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Ficure 11: Results for the subsample with information on both parents’
home-leaving ages.

main sample with regards to the shape of the estimated derivative of the survival function,

which is reassuring for the external validity of the first exercise laid out in Section 6.

Alternative specifications. As our empirical specification that directly models the survival
function (in order to include left-censored observations and to compute the effects on the aver-
age home-leaving age) is not common in the literature that relies on event-history analysis, we
repeat the analysis using a more common approach that relies on the hazard function, i.e., we
define

1 if Age; =T,

Hit = s (3)
0 if Ageit <T

and we estimate the logit

exp (Zf:o ajAgel, + Y5 o B (TPar,i x Agef,t) + 7' Xir + 77t)

E(Hj;) = , : .
1 +exp (Z?:o ajAgef’t + Z;‘:O /5]- (Tpar,i X Age{’t) + 7' X + ’7t)

Notice that the key difference with respect to model 2 is that we will only use observations with

Age;; < T;. Of course, this will lead to the exclusion of left-censored observations, for which we
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Ficure 12: Results from the hazard model, entire sample.

Note: The Figure displays average marginal effects of an 1-year increase in Tp,, on [E(H;;) = Pr(Hj; = 1),

i.e., it plots dH (a)/dTp,, (as well as its 95% confidence intervals for each marginal effect) for each value
of age a € {16,17,...,40}. Standard errors are clustered at the family level.

only know that T; is smaller than the age when interviewed. We display the results in Figure 12,
which confirms the main results: adult children whose parents left the parental home one year
later tend to have a lower probability of exit in their late teens and early twenties, while the

probability of leaving after 28 years of age increases substantially.

8 Concluding remarks

This paper shows that home-leaving behavior, and in particular the timing of exit from the
parental household to start living independently, is vertically transmitted across generations.
Leveraging on the SHARELIFE interview of the Survey of Health, Ageing and Retirement in
Europe, a large dataset that contains information on around 102,000 parent-child dyads, we
analyze the relationship between parents” and their adult children’s home-leaving patterns. We
exploit a theoretical framework that explicitly accounts for the intergenerational transmission
of resources and educational achievement, as well as for possible impacts of home-leaving on

lifetime income, to disentangle the direct cultural effect of parental home-leaving patterns
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from confounding and indirect effects due to resource accumulation.

We demonstrate a consistent positive association between parental home-leaving ages (Tp,;)
and the survival function S(a, Tp,,), showing that children whose parents left the nest later
are also more likely to postpone their transition to independent living. Our baseline model,
where we include only demographic controls, reveals that a 1-year increase in the timing of
nest leaving by parents delays children’s exit by approximately 26 days. Explicitly controlling
for other transmission mechanisms, our estimated effect decreases only slightly (to 24 days),
indicating that the observed intergenerational correlation is mainly a by-product of direct cul-
tural transmission, while indirect transmission through resources and confounding only plays
minor roles. We bolster this claim by running a heterogeneity analysis where we show that the
effect of maternal home-leaving ages is stronger than that of paternal ones and that parental
home-leaving ages have a stronger impact on children’s ones when parents left home for rea-

sons related to family formation.

This study contributes to a large literature that studies the intergenerational transmission of
life-course decisions. Existing studies have already found evidence of intergenerational conti-
nuity in the timing of life-course events such as fertility (Murphy and Knudsen (2002)), mar-
riage and divorce (Wolfinger (2000)). We find that the timing of home-leaving is vertically
transmitted as well, and we argue that persistence is mainly due to the transmission of prefer-

ences on the optimal timing of life-course events.

This study also features shortcomings that future research might improve upon. The fact that
the data we use is retrospectively collected (and therefore subject to recall bias), and that we
don’t have information on many relevant outcomes for children (for instance, their occupations
or incomes), partially limits the scope of the paper as only outcomes related to home-leaving
can be observed. Observing the exact reason for exit for children (as we partially do for par-
ents) would also increase the confidence in our results and aid our interpretation. Future work
leveraging on incoming versions of SHARE or on other, high-quality panel datasets on multiple
generations might improve our understanding of many aspects of intergenerational transmis-

sion, including those related to home-leaving behavior.

Our findings are relevant as they shed light on an important determinant of decisions to leave
the parental home, namely the home-leaving choices of past generations. The implications

of this finding are twofold: on one hand, when interpreting trends in home-leaving behavior,
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it might be important to disentangle the effect of current policies, as well as of the state of
labor and housing markets from that of persistence due to the behavior of previous cohorts;
at the same time, when designing policies that affect home-leaving behavior such as housing
subsidies for the youth, one should take into account spillovers on future generations that stem

from cultural intergenerational transmission.
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A Theoretical framework - details

Suppose that home-leaving ages T are a linear function of education E, parental resources Y,

and parental home leaving ages T, (through the cultural transmission channel), i.e., that
T:tE'E+ty'Yp+tT'Tp.

Also assume that the level of educational attainment depends linearly on the level of education
attained by parents and by parental resources, i.e., that

E:eE-Ep+ey-Yp.

Finally, assume that resources depend linearly on educational attainment and (possibly) home-
leaving ages.

Y=vg-E+yr-T.

Suppose we look at the correlation between home-leaving ages of successive generations. A

regression of T on T, would yield the total effect

dTpy 9T,  OE |JE, 9T, Y, 0T,

dT  JT JT [JE JE, OE aYp] oT [ayp(aEP JE, ang)+8Yp]

=+ . + .
Y, |9E,\dT, " Y, 9T, | 0T,
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where Y, is grandparental income. The expression can be decomposed as follows

dr _ JT (9T OE 9Y oT 8Yp)+(aT OE 9E, oT Yy (9Ep L 95 8Yg,,))_
aT, JT, JE 9Y, 9T, " 9y, aT,)"\9E "9E, o1, " 9v, 9E, \oT, " v, T,
S~——
Direct: T, > T Indirect: T, > Y, » T Confounding dueto E—>Tand Y, > T
Tp—>Yp—>E—>T Tp—>Yp—>T E—T and Ep—>E Yp—>T, E—T, and ng—>Ep—>Yp
—_—
B oT +8T JE 8Yp+ oT 8Yp+aT JE OJE, . oT dY, (QEP . JE, 8ng)_
JT, T OE 9Y, 9T, Y, 9T, OE JE, JT, Y, 9E, \dT,  9Yy, I,
~——
Direct: T, > T Indirect: T, > Y, - T Confounding dueto E > T and Y, > T

T,-Y,—»E>T T,-Y,—T E-Tand E,—»E Y,»T,E->TandE,—Y, Y,,—E,—>Y,andY,—>T
—_— —_—

= tr + tp-ey-yr + ty-yr +tp-ep-(1/tg)+ ty-vp-(1/tg) + ty-yg-ey-(1/ty) .
g

Direct: T, » T Indirect: T, > Y, > T Confounding due to E — T and Y, = T

Notice that we are imposing a stability assumption throughout, i.e., we are assuming that trans-
mission processes are time-invariant. This implies that, for instance (dT/JdE = dT,/dE,). Our
conclusions would hold regardless of this simplifying assumption, as long as the direction of

all associations (but not necessarily the magnitude) is time-invariant.

We hypothesize a positive direct cultural effect, i.e., our central hypothesis is that t7 > 0. In
order to obtain an estimate of fr, though, we need to remove the additional terms from dT/dT,

through controls. Suppose we estimate the model
Ti =a+ ﬁTPar,i + &,

using data on parent-child dyads home-leaving ages {T;, Tpar’i}g\il. Our estimated p would be

equal to°
p= tr + yr(tg - ey +ty) +ep+ty -yp-(1/tg) +yeey #B,
~— —_—
Direct cultural effect Indirect effect through resources Confounding

®Here we are abstracting from censoring issues and therefore we imagine what would happen if we were to

estimate a linear model, for simplifying purposes. The main conclusions would hold regardless of the empirical
specification chosen.
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which would be in general different from the estimated direct cultural transmission effect tr. In
particular, under reasonable assumptions based on the existing literature and on closer analysis

of our data, we could sign the bias on our estimated f§.

Let’s start from the rightmost part of the bias, that is related to confounding. There is plenty
of evidence in the economics literature that ez > 0,y > 0, and ey > 0. In our data, all these
relationships seem to hold. For instance, in Figure B.8 we show that both parental income
(proxied by occupation) and parental educational levels (G1) are associated with the educa-
tional attainment of adult children (G2), which respectively means that ez > 0 and ey > 0. In
Figure B.9 we show that the educational attainment of parents is predictive of their future
occupational status, i.e., that more educated parents access better occupations and plausibly
get higher incomes, meaning that yp > 0. Therefore, the contribution of confounding due to
intergenerational processes to the bias is positive as long as ty and tr have the same sign, i.e.,
as long as higher parental income and higher educational achievement have the same impact
on home-leaving ages. We have evidence that this is the case: Figure B.10 shows that children
of parents with high occupational achievement leave the parental home sooner (ty < 0), and
the same is true for people that achieve a higher level of educational attainment, as displayed

in Figure B.11 (tg <0).

As for the first term of the bias, the term (tg-ey+ty) is negative given what we just said, therefore
the contribution to the bias would be positive as well provided that yr < 0, i.e., that leaving
home later has a negative effect on career trajectories. Therefore, we can use our results, and in
particular the difference between estimated effects when including or not parental occupation

to infer the sign of yr.
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B Additional figures: descriptives

Ficure B.1: Censoring in our analytical sample.
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Figure B.2: Home-leaving hazard in the analytical sample.

Ficure B.3: Home-leaving survival in the analytical sample.
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Ficure B.4: Average home-leaving age of parents and their children.

Ficure B.5: Association between paternal and maternal home-leaving ages.

Note: Each dot represents the home-leaving ages of a father-mother couple from G1. The overlaid blue
line displays fitted values from a kernel-weighted local polynomial regression with 99% confidence
intervals. Since information on home-leaving ages is discrete with yearly increments, we add add
spherical random noise to each datapoint to aid visualization.
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Ficure B.6: Intergenerational transmission of education.

Ficure B.7: Intergenerational transmission of socio-economic background.
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Ficure B.8: Intergenerational transmission of education.

FiGure B.9: Parental education and occupation.
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Ficure B.10: Parental occupation and children home-leaving ages.

Ficure B.11: Education and children home-leaving ages.
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C Additional figures: results

Ficure C.12: Results by sex of adult child, all specifications.
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Ficure C.13: Results for Southern European countries, all specifications.

Ficure C.14: Results for Western European countries, all specifications.
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Ficure C.15: Results for Northern European countries, all specifications.

Ficure C.16: Results for Central/Eastern European countries, all specifications.
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Ficure C.17: Results for father home-leaving age, all specifications.

Ficure C.18: Results for mother home-leaving age, all specifications.
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Figure C.19: Results by parental reason for leaving home, first specification.

Figure C.20: Results by parental reason for leaving home, second specification.
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Ficure C.21: Results on the subsample with info on both parents.
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D Information on occupations

Information on occupational status is collected in SHARE in different ways across different
waves. In wave 1, if they are not retired, people are asked about their job title for both their
main (ep016_1) and secondary job (ep016_2), if they have one. If they are retired, they are asked
about the job title for their last job before retirement (ep052). Information obtained in wave
1 has been recoded according to the ISCO-88 classification of occupations at a 4-digit detail
level, and it is contained in the variables isco_Ijob, isco_2job and isco_ljob contained in the gv-
isced module. Moreover, in wave 1 people also report the last job their mothers and fathers
had (dn029-1 and dn029-2): also these are recoded according to a 4-digit ISCO-88 scale and
are part of the gv-isced module under the names isco_fa (for fathers) and isco_mo (for fathers).
We completely disregard the information on secondary jobs, assuming that the best measure of
occupational attainment is the job title on the main job. In waves 2, 4 and 5 this information is
collected again (for the main or last job) but it is recoded according to the ISCO-08 classification
of occupations at a 1-digit detail level. We keep the information from the most recent wave in
which each respondent reports about the main/last job, to keep into account potential job
switches in later stages of the working life. Table 2 contains the distribution of occupations

among members of G1, the generation of parents.
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TasLE 2: Distribution of occupations among responding parents (G1).

Fathers Mothers
Mean N Mean N

Armed forces occupations 0.01 600 0.00 101

Clerical support workers 0.07 4574 0.15 12752
Craft and related trades workers 0.19 12177 0.06 4675
Elementary occupations 0.09 5864 0.16 13030
Managers 0.12 7479 0.04 3514
Never had a job 0.01 429 0.13 11139
Plant and machine operators and assemblers 0.10 6312 0.03 2647
Professionals 0.12 7557 0.10 8656
Services and sales workers 0.10 6364 0.19 15814
Skilled agricultural, forestry and fishery workers  0.07 4582  0.05 4468
Technicians and associate professionals 0.13 8223 0.08 6431

Total 1.00 64161 1.00 83227

Note: occupations are defined according to the ISCO 1-digit aggregation level. We add a residual
category for those who report having never worked.

E Estimand and empirical models

Our estimand of interest is dT/dTp,,. In this Section, we show that under some assumptions
of the period of exposure to the risk of home-leaving, it is possible to map the estimates from
a discrete-time model of the survival function into marginal effects on average survival. It is
well known (and we show it again in Appendix E.3 that this cannot be done in models that use
the hazard H;; a dependent variable. This motivates our choice of the survival-based model to

obtain the main results, which are more easily interpretable in terms of home-leaving ages.

E.1 Effect on average age at home-leaving

Assume that there exist a,a € IN such that S(a) = 1 and S(a) = 0, and we denote A = {g,a +

1,..,a—1,a}. Let T denote the average home-leaving age, given by

T = Z P(a)-a,

a<a<a
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where P(a) = Pr(T = a). Given that

where S(a) = Pr(T > a), it is possible to write

T=a(l1-S(a+1)+(a+1)(S(a+1)=S(@+2))+...+(@-2)(S@-2)-S@-1)+@-1)s@-1),

which simplifies to

a<a<a
and therefore that
oT _ Z dS(a, Tp,y) ()
aTPar a<a<i aTPar

Therefore, once we have estimated the marginal effect of Tp,, on S for all g, it is possible to

back up the marginal effect of Tp,, on T.

E.2 Estimation details

In our setting, we have that 2 = 16 and a = 40. We estimate the following empirical specifica-

tion:
exp (Z;Lo ajAgel, + Y5 o B (TPar,i X Agef,t) +9 Xie + 77t)

1 +exp (Z?:o a]’Age{’t + Z;'c:o B; (Tpar,i X Agef,t) + 7' X + qt)

E(S;) = (5)

dS (a I TPar)
aTPar
tice, that by construction since S(16) =1 and S(40) = 0 are constant, we should have

After estimation, we obtain the average marginal effects forae{le,17,...,40}. No-

88(16 | TPar) _ dS (40 | TPar)

= =0.
aTPar aTPm

In practice, if use use a polynomial approximation of the survival function it might be that

— —_ —

our estimated baseline survival S(a) is such that §(16) = 1 and S(40) # 0. For the same reason,
S (16 | TPar) =0 or dS (40 | TPar)
aTPur aTPar
parametric restrictions we imposed, when computing the expected home-leaving age using (4)
85(16 | TPar) — S (40 | TPar)
aTPar aTPar
dummies that allows for a flexible specification of the baseline survival S(a), we find that the

it might be that # 0, or both. As this is clearly due to the

we assume that

= 0. Indeed, when estimating a model with age
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derivative of the survival function at a € {16,40} is not estimable, as we only have individuals

who are still at home (for a = 16) or that already left (for a = 40). Therefore, we have to rely

are sensitive to

on a polynomial approximation of degree k. As our numerical results on T,
ar

the choice of k, we pick k = 2 but perform a robustness test in which we estimate the baseline

model for k = 3.

E.3 Derivative of hazard and average home-leaving ages

In this Subsection, I show that by modeling the hazard rate instead of the survival function, it

T
. Start by noticing that

is impossible to pin down
dJ Par

Pr(T = alTpy,) = S(a|Tpa, ) H(al Tpyr)-

Therefore, since

S(@lTper) = 1= ) Pr(T = H|Tpy),

t<a

we can write

Pr (T = a|Tpy,) = (1 -) Pr(T= tlTpm)]HmlTpm).

t<a

Hence, we have that

aPr(T = a|TPar) _ aPI'(T = tlTPar) aH(alTPur)
L L B N B B I

t<a t<a

We can therefore obtain dT/dTp,, through an iterative procedure. First, notice that

S(a)=1
Pr(T = a|Tpa) = S (alTpar) H(alTpsr) = H(alTpgy).

We therefore have that
aPI’(T = ﬂl TPar) _ aH(El TPar)
aTPur aTPW

For a=a+1, we have

IPr(T =a+1Tp,) _ 1 dPr(T = a|Tp,,)

aH(alTPar)
aTPar - aTPar .

aTPar

)H<a|TPar) + [1 - Z Pr(T = tlTPar)

t<a+1
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This shows that it is not possible to obtain the effects on the mean survival time after esti-
mating the derivative of the hazard function with respect to Tp,,, as we also need the baseline

probabilities which are not estimated.
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