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Appendix Table A1. Unit-root and residual-stationarity diagnostics
Panel A. CIPS integration classification
	Variable
	CIPS classification
	Decision

	Disposable-income Gini
	I(1)
	First-difference stationary

	Overall globalization
	I(0)
	Stationary in levels

	Economic globalization
	I(0)
	Stationary in levels

	Financial globalization
	I(0)
	Stationary in levels

	De jure globalization
	I(0)
	Stationary in levels

	Log GDP per capita (PPP)
	I(0)
	Stationary in levels

	Age dependency ratio
	I(0)
	Stationary in levels

	Log population
	I(0)
	Stationary in levels

	Institutional quality (WGI)
	I(1)
	First-difference stationary


Panel B. Residual CIPS for key pooled relationships
	Globalization measure
	Residual CIPS statistic
	Residual conclusion
	Interpretation

	Overall globalization
	-3.64
	Stationary residuals
	Supports a non-spurious long-run level relationship in the residual diagnostic.

	Economic globalization
	-3.73
	Stationary residuals
	Supports a non-spurious long-run level relationship in the residual diagnostic.

	Financial globalization
	-3.62
	Stationary residuals
	Supports a non-spurious long-run level relationship in the residual diagnostic.

	De jure globalization
	-3.79
	Stationary residuals
	Supports a non-spurious long-run level relationship in the residual diagnostic.


Notes: The panel contains a mixture of I(0) and I(1) variables and no I(2) variables. A conventional all-I(1) cointegration framework is therefore not imposed mechanically. Residual CIPS checks are used as a complementary non-spuriousness diagnostic for the key level relationships.

Appendix Table A2. Dynamic robustness — DCCEP p=3 with AR(2) inequality dynamics
	Measure
	Short-run effect
	Long-run effect
	φ1
	φ2
	N
	Countries
	Residual CD p

	Overall globalization
	-0.0060
(0.0058)
	-0.0182
(0.0158)
	0.7542
	-0.0851
	3,715
	128
	0.684

	Economic globalization
	-0.0110***
(0.0030)
	-0.0452***
(0.0140)
	0.7772
	-0.0211
	3,715
	128
	0.742

	Financial globalization
	-0.0078***
(0.0022)
	-0.0314***
(0.0088)
	0.8396
	-0.0877
	3,715
	128
	0.289

	De jure globalization
	-0.0209***
(0.0058)
	-0.0572***
(0.0206)
	0.7450
	-0.1103
	3,746
	129
	0.384

	Social globalization
	-0.0088
(0.0071)
	-0.0186
(0.0144)
	0.6535
	-0.1254
	3,746
	129
	0.011

	Political globalization
	0.0032**
(0.0016)
	0.0097**
(0.0049)
	0.9460
	-0.2765
	3,746
	129
	0.942


Notes: This AR(2) robustness specification retains log GDP per capita (PPP), age dependency ratio, and log population as controls; their coefficients are not displayed. The check allows a second lag of inequality. The long-run multiplier uses 1−φ1−φ2 in the denominator. Economic, financial and de jure pooled coefficients retain their negative signs and significance; the formal heterogeneous-slope audit in Table 4 still governs interpretation.

Appendix Table A3. Period and sample robustness — final audit
	Robustness exercise
	Scope
	De jure result
	Pass count / status
	Interpretation consequence

	Leave-one-region-out
	Seven World Bank regional exclusions
	Negative pooled result survives every exclusion
	PASS
	Retains de jure as strongest pooled dimension.

	Exclude largest-population economies
	Five largest-population economies removed
	Negative/significant pooled result survives
	PASS
	Reduces influential-country concern.

	Temporal / period checks
	Alternative period windows
	De jure pooled association survives
	PASS
	Supports temporal robustness.

	First-difference DCCEP
	p=3 first-difference specification
	De jure remains robust
	PASS
	Supports robustness, not universal causality.

	AR(2) DCCEP p=3
	Second lag of inequality
	β=-0.0209, p<0.001; long-run=-0.0572, p=0.0055
	PASS
	Reinforces strongest pooled result.


Notes: All sample/period robustness models retain the core controls—log GDP per capita (PPP), age dependency ratio, and log population. The key conclusion is comparative – de jure globalization is the most consistently robust pooled dimension. This does not overturn the formal slope-heterogeneity result in Table 4.

Appendix Table A4. Final institutions check — matched-sample and interaction evidence
	Specification
	Globalization coefficient
	p-value
	Diagnostic / sample issue

	Matched WGI sample: KOFGI without institutions
	≈ -0.0327
	0.001
	Same WGI-available sample used for comparison

	Matched WGI sample: KOFGI with institutional quality
	≈ -0.0378
	<0.001
	Coefficient remains negative after institutions

	Institution interaction, DCCEP p=1
	Significant interaction terms
	—
	Residual cross-sectional dependence remains

	Institution interaction, DCCEP p=2
	Numerically unstable
	—
	Sample contracts sharply; estimates become implausible


Notes: Institutional quality is treated as an extended mechanism/robustness check, not as a headline mediator or moderator. On the WGI-available matched sample, KOFGI is already negative without the institutional term (β≈−0.0327, p=0.001) and remains negative with institutions (β≈−0.0378, p<0.001), indicating that much of the apparent change relative to the full sample is sample/period selection.

Appendix Table A5. Other specification sensitivities not used for headline inference
Panel A. Aggregate KOFGI DCCEP cross-sectional-average lag sensitivity
	CSA lags (p)
	N
	Countries
	φ
	Short-run KOFGI
	Long-run KOFGI
	Residual CD p

	1
	4,526
	164
	0.8533
	-0.0056*
(0.0033)
	-0.0380
(0.0245)
	0.074

	2
	4,195
	147
	0.8283
	-0.0042
(0.0030)
	-0.0242
(0.0171)
	0.102

	3
	3,742
	128
	0.6971
	-0.0033
(0.0064)
	-0.0108
(0.0202)
	0.748


Panel B. KOFGI quadratic nonlinearity sensitivity
	Model
	N
	Countries
	Linear β
	Linear p
	Squared β
	Squared p
	Turning point
	Residual CD p

	TWFE-DK
	4,832
	179
	0.0143
	0.551
	-0.000686
	0.048
	67.830
	—

	DCCEP p=1
	4,451
	158
	-0.0125
	<0.001
	-0.000343
	0.017
	39.128
	0.221

	DCCEP p=2
	3,944
	133
	-0.0075
	0.115
	-0.000636
	<0.001
	51.471
	0.023

	DCCEP p=3
	3,427
	115
	-0.0233
	0.007
	-0.000220
	0.418
	4.602
	0.633



Appendix Table A6. Education-control robustness — sample-matched dynamic TWFE with Driscoll–Kraay inference
Panel A. Sample matching and focal globalization estimates
	Measure
	Full dynamic β
	Full p
	Matched N
	Countries
	Sample loss (%)
	Matched base β
	Base p
	+ Education β
	+ Education p
	Coefficient change (%)

	Economic globalization
	-0.0076
	<0.001
	3,149
	159
	32.4
	-0.0095
	<0.001
	-0.0095
	<0.001
	+0.026

	Financial globalization
	-0.0041
	0.008
	3,149
	159
	32.4
	-0.0054
	0.001
	-0.0055
	0.001
	-0.186

	De jure globalization
	-0.0129
	<0.001
	3,180
	162
	32.6
	-0.0116
	0.001
	-0.0116
	0.001
	+0.060


Panel B. Secondary-enrolment coefficient and assessment
	Measure
	Secondary enrolment β
	Secondary enrolment p
	Assessment

	Economic globalization
	0.000054
	0.953
	PASS — sign and significance unchanged; coefficient movement <0.2%.

	Financial globalization
	-0.000107
	0.907
	PASS — sign and significance unchanged; coefficient movement <0.2%.

	De jure globalization
	0.000176
	0.849
	PASS — sign and significance unchanged; coefficient movement <0.2%.



Appendix Table A7. Temporal-ordering and future-lead placebo summary
	Measure
	Lagged-globalization check
	Future-lead placebo
	Joint lead p-value
	Placebo assessment
	Implication for interpretation

	Overall globalization
	1- and 2-year lags tested
	Future leads tested
	—
	FAILS placebo screen
	Aggregate KOF is persistent and does not support a clean temporal-ordering claim; retain benchmark/null role.

	Economic globalization
	1- and 2-year lags tested
	Future leads jointly insignificant
	0.572
	Pass
	Temporal ordering is more credible, but estimates remain associational rather than strongly causal.

	Financial globalization
	1- and 2-year lags tested
	Future leads jointly insignificant
	0.137
	Pass
	No evidence that future financial globalization jointly predicts current inequality in the placebo specification.

	De jure globalization
	1- and 2-year lags tested
	Future leads jointly insignificant
	0.986
	Strong pass
	Temporal evidence reinforces de jure as the strongest pooled dimension, without implying a universal causal effect.



Appendix Table A8. Exact-product WTO Information Technology Agreement quasi-experiment
	Outcome / test
	Specification
	Estimate
	SE
	p-value
	N
	Countries
	Interpretation

	Disposable-income Gini
	TWFE headline, 1-SD exposure
	-0.0410
	0.1070
	0.702
	1,515
	131
	Null

	Disposable-income Gini
	Country FE + region×year FE
	-0.0682
	0.0892
	0.444
	1,505
	128
	Null

	Disposable-income Gini
	Country-specific trends
	0.0089
	0.0379
	0.813
	1,515
	131
	Null

	Disposable-income Gini
	Average post 1997–2005
	-0.0062
	0.0706
	0.930
	1,515
	131
	Null dynamic response

	Disposable-income Gini
	Joint pretrend 1991–1995
	—
	—
	0.585
	1,515
	131
	Passes pretrend

	Market Gini
	Average post 1997–2005
	-0.0050
	0.0667
	0.941
	1,515
	131
	Null

	Top 10% share
	Average post 1997–2005
	-0.0014
	0.0012
	0.217
	2,340
	156
	Null

	Bottom 50% share
	Average post 1997–2005
	0.0004
	0.0004
	0.361
	2,340
	156
	Null

	Disposable-income Gini
	Region-stratified permutation
	-0.0410
	—
	0.813
	—
	—
	Design-based null


Note: This is the paper's short-/medium-run causal test. The null is informative because the design uses predetermined 1996 exact-product exposure, excludes original ITA participants as home economies, follows the legal phase-in, passes pretrends, is balanced on baseline observables, is stable to destination deletion, and is corroborated by a region-stratified permutation test. The headline quasi-experiment intentionally does not condition on contemporaneous GDP, dependency or population. Identification comes from predetermined 1996 product exposure, country and time/common fixed-effects structure, clean pre-trends and baseline balance. This avoids conditioning on macro variables that could lie on the causal pathway from trade liberalisation to inequality.

Appendix Table A9. Preferred DCCEP control disclosure and independent replication audit
Panel A1. Sample and dynamic-parameter replication
	Measure
	Archived N
	Reconstructed N
	ΔN
	Archived countries
	Reconstructed countries
	Country count exact?
	Archived φ
	Reconstructed φ
	|Δφ|

	Overall globalization
	3,742
	3,744
	2
	128
	128
	Yes
	0.697072
	0.697143
	0.000071

	Economic globalization
	3,742
	3,744
	2
	128
	128
	Yes
	0.762014
	0.762475
	0.000461

	Financial globalization
	3,742
	3,744
	2
	128
	128
	Yes
	0.768691
	0.770197
	0.001506

	De jure globalization
	3,773
	3,775
	2
	129
	129
	Yes
	0.676153
	0.676130
	0.000023


Panel A2. Focal coefficient and standard-error replication
	Measure
	Archived β
	Reconstructed β
	|Δβ|
	Archived SE(β)
	Reconstructed SE(β)
	|ΔSE|

	Overall globalization
	-0.003267
	-0.003245
	0.000022
	0.006399
	0.006396
	0.000004

	Economic globalization
	-0.010321
	-0.010334
	0.000013
	0.003450
	0.003473
	0.000022

	Financial globalization
	-0.008159
	-0.008052
	0.000107
	0.002449
	0.002481
	0.000032

	De jure globalization
	-0.020357
	-0.020397
	0.000040
	0.006039
	0.006003
	0.000036


Panel B. Reconstructed full structural coefficient vectors — verification estimates
	Measure
	Term
	Reconstructed coefficient
	DK SE
	p-value

	Overall globalization
	L1_gini
	0.697143
	0.046197
	<0.001

	Overall globalization
	KOFGI
	-0.003245
	0.006396
	0.612

	Overall globalization
	ln_gdppc
	-1.072444
	0.212967
	<0.001

	Overall globalization
	age_dependency
	0.015270
	0.014437
	0.290

	Overall globalization
	ln_population
	-0.084787
	0.555833
	0.879

	Economic globalization
	L1_gini
	0.762475
	0.033665
	<0.001

	Economic globalization
	KOFEcGI
	-0.010334
	0.003473
	0.003

	Economic globalization
	ln_gdppc
	-0.497838
	0.118721
	<0.001

	Economic globalization
	age_dependency
	0.011078
	0.007191
	0.123

	Economic globalization
	ln_population
	-0.654169
	0.274231
	0.017

	Financial globalization
	L1_gini
	0.770197
	0.025794
	<0.001

	Financial globalization
	KOFFiGI
	-0.008052
	0.002481
	0.001

	Financial globalization
	ln_gdppc
	-0.154972
	0.092760
	0.095

	Financial globalization
	age_dependency
	0.005996
	0.004013
	0.135

	Financial globalization
	ln_population
	-0.570755
	0.229559
	0.013

	De jure globalization
	L1_gini
	0.676130
	0.055009
	<0.001

	De jure globalization
	KOFGIdj
	-0.020397
	0.006003
	<0.001

	De jure globalization
	ln_gdppc
	-0.932893
	0.164675
	<0.001

	De jure globalization
	age_dependency
	0.004145
	0.012912
	0.748

	De jure globalization
	ln_population
	0.164112
	0.393662
	0.677


Note: control inclusion in the preferred DCCEP is verified—L1 Gini, focal globalization, log GDP per capita (PPP), age dependency and log population are all present in the reconstructed structural vector. The independent reconstruction reproduces the p=3 country counts exactly (128/128/128/129), differs by only two observations per model, and reproduces the focal globalization coefficients within 0.000107 and the focal DK standard errors within 0.000036. Because the original Stage-2 executable model object and full nuisance/control coefficient vector were not archived, these reconstructed control coefficients are reported as verification estimates and the archived headline globalization coefficients remain authoritative. No coefficient or specification was selected according to significance.

Appendix Table A10. Archived lower-lag DCCEMG sensitivity — superseded for main heterogeneity inference
	Measure
	DCCEMG p=1 mean slope [p]
	DCCEMG p=2 mean slope [p]
	Archived I² (%)
	Archive limitation

	Overall globalization
	-0.0007 [0.918]
	+0.0060 [0.532]
	77
	Exact p=1/p=2 country counts and original screening rule were not preserved in the Stage-2 summary.

	Economic globalization
	-0.0006 [0.881]
	+0.0012 [0.840]
	74.7
	Exact p=1/p=2 country counts and original screening rule were not preserved in the Stage-2 summary.

	Financial globalization
	-0.0014 [0.651]
	-0.0044 [0.296]
	72.8
	Exact p=1/p=2 country counts and original screening rule were not preserved in the Stage-2 summary.

	De jure globalization
	+0.0029 [0.661]
	+0.0017 [0.841]
	75.4
	Exact p=1/p=2 country counts and original screening rule were not preserved in the Stage-2 summary.


Note: A later CS-ARDL(1,1)-MG programme is fully archived, explicitly records country eligibility and residual-degree-of-freedom rules, clears residual cross-sectional dependence for all four headline measures, and provides complete country-specific long-run slopes. 

