Bibliography

Abowd, J. M., and D. Card (1989): “On the Covariance Structure of Earnings and Hours Changes,” Econometrica, 57, 411–445.

Abowd, J. M., B. Crepon, F. Kramarz, and A. Trognon (1995): “A la Recherche des Moments Perdus: Covariance Models for Unbalanced Panels with Endogenous Death,” Working Paper 180, NBER, Cambridge, Mass.

Albert, J., and S. Chib (1993): “Bayesian Inference via Gibbs Sampling of Autoregressive Time Series Subject to Markov Mean and Variance Shifts,” Journal of Business and Economic Statistics, 11, 1–15.

Altonji, J. G., and L. M. Segal (1996): “Small Sample Bias in GMM Estimation of Covariance Structures,” Journal of Business and Economic Statistics, 14, 353–366.

Antoniak, C. E. (1974): “Mixtures of Dirichlet Processes with Applications to Nonparametric Problems,” The Annals of Statistics, 2, 1152–1174.

Baltagi, B. (1995): Econometric Analysis of Panel Data. Wiley, New York. Barberis, N. (1996): “Essays on Financial Economics,” Ph.D. thesis, Harvard University.

Barsky, R. B., N. G. Mankiw, and S. P. Zeldes (1986): “Ricardian Consumers with Keynesian Propensities,” American Economic Review, 76(4), 676–691.

Bernardo, J. M., and A. F. M. Smith (1994): Bayesian Theory. John Wiley & Sons, New York.

Bertrand, M. (1997): “The Microstructure of the Phillips Curve,” mimeo. Brownstone, D., and R. Valetta (1996): “Modeling Earnings Measurement Error:

A Multiple Imputation Approach,” Review of Economics and Statistics, 78, 705–717. Bush, C. A., and S. N. MacEachern (1996): “A Semi-parametric Bayesian Model for Randomized Block Designs,” Biometrika, 83, 275–285.

Caballero, R. J. (1990): “Consumption Puzzles and Precautionary Savings,” Journal of Monetary Economics, 25, 113–136.

Cantor, R. (1985): “The Consumption Function and the Precautionary Demand for Savings,” Economics Letters, 17, 207–210.

Card, D. (1994): “Intertemporal Labor Supply: An Assessment,” in Advances in Econometrics: Sixth World Congress, ed. by C. Sims, vol. II, pp. 49–78. Cambridge University Press, Cambridge.

Carlin, B. (1996): “Hierarchical Longitudinal Modelling,” in Markov Chain Monte Carlo in Practice, ed. by W. R. Gilks, S. Richardson, and D. J. Spiegelhalter. Chapman & Hall.

Carroll, C. D. (1992): “The Buffer-Stock Theory of Saving: Some Macroeconomic Evidence,” Brookings Papers on Economic Activity, 2, 61–156.

(1997): “Buffer-Stock Saving and the Life Cycle/Permanent Income Hypothesis,” Quarterly Journal of Economics, 112, 1–55.

Chamberlain, G. (1978): “Omitted Variable Bias in Panel Data: Estimating the Returns to Schooling,” Annales de l’INSEE, 30/31, 49–82.

(1984): “Panel Data,” in Handbook of Econometrics, ed. by Z. Griliches, and M. Intriligator, vol. II. North-Holland, Amsterdam.

(1998): “Econometrics and Decision Theory,” Mimeo, Harvard University. Chamberlain, G., and K. Hirano (1997): “Predictive Distributions Based on Longitudinal Earnings Data,” draft.

Cocco, J. F., F. J. Gomes, and P. J. Maenhout (1997): “Consumption and Portfolio Choice over the Life-Cycle,” Working paper, Harvard University.

Deaton, A. (1991): “Saving and Liquidity Constraints,” Econometrica, 59, 1221–1248.

(1992): Understanding Consumption. Clarendon Press, Oxford.

Engen, E. M., and J. Gruber (1995): “Unemployment Insurance and Precautionary Saving,” Working Paper 5252, National Bureau of Economic Research.

Escobar, M. D. (1994): “Estimating Normal Means With a Dirichlet Process Prior,” Journal of the American Statistical Association, 89, 268–277.

Escobar, M. D., and M. West (1995): “Bayesian Density Estimation and Inference Using Mixtures,” Journal of the American Statistical Association, 90, 577–588.

Ferguson, T. S. (1973): “A Bayesian Analysis of Some Nonparametric Problems,” The Annals of Statistics, 1, 209–230.

(1983): “Bayesian Density Estimation By Mixtures of Normal Distributions,” in Recent Advances in Statistics: Papers in Honor of Herman Chernoff on His Sixtieth Birthday, pp. 287–302.

Gelfand, A., S. Hills, A. Racine-Poon, and A. Smith (1990): “Illustration of Bayesian Inference in Normal Data Models Using Gibbs Sampling,” Journal of the American Statistical Association, 85, 398–405.

Gelfand, A., and A. Smith (1990): “Sampling-Based Approaches to Calculating Marginal Densities,” Journal of the American Statistical Association, 85, 398–409.

Gelman, A., J. B. Carlin, H. S. Stern, and D. B. Rubin (1995): Bayesian Data Analysis. Chapman & Hall, New York.

Gelman, A., and D. B. Rubin (1992): “Inference from Iterative Simulations Using Multiple Sequences,” Statistical Science, 7, 457–511.

Geman, S., and D. Geman (1984): “Stochastic Relaxation, Gibbs Distributions, and the Bayesian Restoration of Images,” IEEE Transactions on Pattern Analysis and Machine Intelligence, 6, 721–741.

Geweke, J. (1997): “Posterior Simulators in Econometrics,” in Advances in Economics and Econometrics: Theory and Applications, ed. by D. Kreps, and K. F. Wallis. Cambridge University Press, Cambridge.

Geweke, J., and M. Keane (1997): “An Empirical Analysis of the Male Income Dynamics in the PSID: 1968–1989,” Research Department Staff Report 233, Federal Reserve Bank of Minneapolis.

Gilks, W., S. Richardson, and D. Spiegelhalter (1996): Markov Chain Monte Carlo in Practice. Chapman & Hall, London.

Gourichas, P.-O., and J. Parker (1996): “Consumption over the Life Cycle,” Working paper.

Hammersley, J. M., and D. C. Handscomb (1964): Monte Carlo Methods. Wiley, New York.

Hansen, M., W. Hurwitz, and W. Madow (1996): Sample Survey Methods and Theory, vol. I and II. Wiley, New York.

Hastings, W. K. (1970): “Monte Carlo Sampling Methods Using Markov Chains and Their Applications,” Biometrika, 57, 97–109.

Hause, J. (1977): “The Covariance Structure of Earnings and the On-the-Job Training Hypothesis,” Annals of Economic and Social Measurement, 6, 335–365.

Hausman, J., and D. Wise (1979): “Attrition Bias in Experimental and Panel Data:

The Gary Income Maintenance Experiment,” Econometrica, 47, 455–473.

Heckman, J., and B. Singer (1984): “A Method for Minimizing the Impact of Distributional Assumptions in Econometric Models for Duration Data,” Econometrica, 52, 271–320.

Heckman, J. J. (1979): “Sample Selection Bias as a Specification Error,” Econometrica, 47, 153–161.

Hernández-Lerma, O., and J. B. Lasserre (1996): Discrete-Time Markov Control Processes: Basic Optimality Criteria. Springer-Verlag, New York.

Holtz-Eakin, D., W. Newey, and H. Rosen (1988): “Estimating Vector Autoregressions with Panel Data,” Econometrica, 56, 1371–1396.

Honore, B. (1992): “Trimmed LAD and Least Squares Estimation of Truncated and Censored Regression Models with Fixed Effects,” Econometrica, 60, 533–565.

Horowitz, J., and C. Manski (1998): “Censoring of Outcomes and Regressors Due to Survey Nonresponse: Identification Using Weights and Imputations,” Journal of Econometrics, 84, 37–58.

Horowitz, J., and M. Markatou (1996): “Semiparametric Estimation of Regression Models for Panel Data,” Review of Economic Studies, 63, 145–168.

Hsiao, C. (1986): Analysis of Panel Data. Cambridge University Press, Cambridge. Hubbard, R. G., J. Skinner, and S. P. Zeldes (1994): “The Importance of Precautionary Motives in Explaining Individual and Aggregate Saving,” in Carnegie-Rochester Conference Series on Public Policy, vol. 40, pp. 59–125.

(1995): “Precautionary Saving and Social Insurance,” Journal of Political Economy, 103(2), 360–399.

Imbens, G., and J. Hellerstein (1995): “Imposing Moment Restrictions from Auxiliary Data by Weighting,” mimeo, Harvard University.

Ingersoll, Jr., J. E. (1987): Theory of Financial Decision Making. Rowman & Littlefield.

Kimball, M. S., and N. G. Mankiw (1989): “Precautionary Saving and the Timing of Taxes,” Journal of Political Economy, 97(4), 863–879.

Kyriazidou, E. (1997): “Estimation of a Panel Data Sample Selection Model,” Econometrica, 65, 1335–1364.

Lancaster, T. (1995): “Exact Structural Inference in Optimal Job Search Models,” Working Paper No. 95-3, Department of Economics, Brown University.

Lillard, L. A., and R. J. Willis (1978): “Dynamic Aspects of Earning Mobility,” Econometrica, 46, 985–1012.

Little, R., and D. B. Rubin (1987): Statistical Analysis with Missing Data. Wiley, New York.

Little, R., and Y.-X. Wang (1996): “Pattern Mixture Models for Multivariate Incomplete Data with Covariates,” Biometrics, 52, 98–111.

Little, R., and M. Wu (1991): “Models for Contingency Tables with Known Margins When Target and Sampled Populations Differ,” Journal of the American Statistical Association, 86(413), 87–95.

Lo, A. Y. (1984): “On a Class of Bayesian Nonparametric Estimates: I. Density Estimates,” The Annals of Statistics, 12, 351–357.

MacEachern, S. N. (1994): “Estimating Normal Means With a Conjugate Style Dirichlet Process Prior,” Communications in Statistics, Part B–Simulation and Computation, 23, 727–741.

MacEachern, S. N., and P. Müller (1994): “Estimating Mixture of Dirichlet Process Models,” ISDS Discussion Paper 94-11, Duke University.

MaCurdy, T. (1982): “The Use of Time Series Processes to Model the Error Structure of Earnings in a Longitudinal Data Analysis,” Journal of Econometrics, 18, 83–114.

Manski, C. (1995): Identification Problems in the Social Sciences. Harvard University Press, Cambridge, Mass.

Metropolis, N., A. Rosenbluth, M. Rosenbluth, A. Teller, and E. Teller (1953): “Equations of State Calculations by Fast Computing Machines,” Journal of Chemical Physics, 21, 1087–1091.

Moffitt, R., J. Fitzgerald, and P. Gottschalk (1997): “Sample Selection in Panel Data: The Role of Selection on Observables,” manuscript, Department of Economics, Johns Hopkins University.

Moffitt, R. A., and P. Gottschalk (1995): “Trends in the Autocovariance Structure of Earnings in the U.S.:1969–1987,” mimeo, Brown University.

Nevo, A. (1997): “Using Weights to Adjust for Sample Selection,” mimeo, Department of Economics, University of California at Berkeley.

Olley, G. S., and A. Pakes (1996): “The Dynamics of Productivity in the Telecommunications Equipment Industry,” Econometrica, 64, 1263–1297.

Ridder, G. (1990): “Attrition in Multi-Wave Panel Data,” in Panel Data and Labor Market Studies, ed. by Hartog, Ridder, and Theeuwes, pp. 45–68. North-Holland, Amsterdam.

(1992): “An Empirical Evaluation of Some Models for Non-random Attrition in Panel Data,” Structural Change and Economic Dynamics, 3(2), 337–355.

Ripley, B. (1987): Stochastic Simulation. Wiley, New York.

Rosner, G. L., and P. Müller (1996): “Bayesian Population Pharmacokinetic and Pharmacodynamic Analyses using Mixture Models,” Isds discussion paper, Duke University.

Rossi, P., R. McCulloch, and G. Allenby (1995): “Hierarchical Modelling of Consumer Heterogeneity: An Application to Target Marketing,” in Case Studies in Bayesian Statistics, ed. by C. Gatsonis, J. Hodges, R. Kass, and N. Singpurwalla, vol. II of Lecture Notes in Statistics 105. Springer-Verlag, New York.

Rubin, D. B. (1976): “Inference and Missing Data,” Biometrika, 63, 581–592.

(1987): Multiple Imputation. Wiley, New York.

Rubin, D. B. (1996): “Multiple Imputation After 18+ Years,” Journal of the American Statistical Assocation, 91(434), 473–521, (with discussion).

Samuelson, P. A. (1969): “Lifetime Portfolio Selection by Dynamic Stochastic Programming,” Review of Economics and Statistics, 51, 239–246.

Sethuraman, J. (1994): “A Constructive Definition of Dirichlet Priors,” Statistica Sinica, 4, 639–650.

Sethuraman, J., and R. C. Tiwari (1982): “Convergence of Dirichlet Measures and the Interpretation of Their Parameter,” in Statistical Decision Theory and Related Topics III, in two volumes, vol. 2, pp. 305– 315.

Skinner, J. (1988): “Risky Income, Life Cycle Consumption, and Precautionary Savings,” Journal of Monetary Economics, 22, 237–255.

Smith, A. A. (1991): “Solving Stochastic Dynamic Programming Problems Using Rules of Thumb,” Discussion Paper 816, Department of Economics, Queen’s University.

Stasny, E., and P. Reagan (1997): “Adjusting Pension Fund Membership for “Don’t Know” Responses,” mimeo, Department of Economics, Ohio State University.

Tanner, M. (1993): Tools for Stastistical Inference. Springer-Verlag, New York. Tanner, M., and W. Wong (1987): “The Calculation of Posterior Distributions by Data Augmentation,” Journal of the American Statistical Association, 82, 528–550, (with discussion).

Tierney, L. (1994): “Markov Chains for Exploring Posterior Distributions,” The Annals of Statistics, 22, 1701–1672, (with discussion).

Vella, F. (1998): “Estimating Models with Sample Selection Bias,” Journal of Human Resources, 33(1), 127–169.

Verbeek, M., and T. Nijman (1992): “Testing for Selectivity Bias in Panel Data Models,” International Economic Review, 33(3), 681–703.

Viceira, L. M. (1997): “Optimal Portfolio Choice for Long-Horizon Investors with Nontradable Labor Income,” Working paper, Harvard University.

Walker, S., and P. Damien (1997): “Sampling a Dirichlet Process Mixture Model,” mimeo, Department of Statistics and Management Science, School of Business, University of Michigan.

West, M. (1992): “Hyperparameter Estimation in Dirichlet Process Mixture Models,” ISDS Discussion Paper 92-A03, Duke University.

West, M., P. Müller, and M. D. Escobar (1994): “Hierarchical Priors and Mixture Models, With Application in Regression and Density Estimation,” in Aspects of Uncertainty. A Tribute to D. V. Lindley, pp. 363– 386.

Zeldes, S. P. (1989): “Consumption and Liquidity Constraints: An Empirical Investigation,” Journal of Political Economy, 97(2), 305–346.