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Laboratory experiments show that women differ from men in their risk-taking. This
difference can potentially explain other differences between women and men, for example,
in labor market performance. However, risk-taking is rarely analyzed in the field because
typically only chosen strategies are observed (and, in contrast to the lab, no alternative
strategies). We analyze the risk-taking of professional male and female athletes during
competitions where we distinguish between more and less risky choices. We analyze
situations which differ in competitive pressure as athletes might choose more risky
strategies in more competitive situations.
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