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Matching on the log odds of the propensity score also has the
advantage that it spreads out the density of very low or very
high propensity scores. In a design with a very large sample of
comparison cases, Mueser et al. found that in order to assure
good matches it was necessary to use much smaller
bandwidths at low propensity scores. Use of the log odds
allows for a consistent bandwidth to be used. In addition, since
the logit is used to predict propensity score, the log odds are a
linear combination of the independent variables, and a
constant radius is expected to 5 translate into the same metric
at different propensity score levels. Although the theory
underlying propensity score matching implies that, in the limit
as a sample grows, matching on the propensity score also
matches on all control variables, in any given application with
a finite sample, there is no assurance that matches will be close
enough to...
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