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SYLLABUS

1. SAMPLES WITH WEIGHTS

From “simple” weighting or propensity scores to infinite dimensional parameter spaces.

An internet exchange:
Robins and Wasserman
Sims

2. ESTIMATING DSGE’s WITH MCMC, SMC, AND PARTICLE FILTERS

Herbst and Schorfheide 2016
Particle
Kantas, Doucet, Singh, Maciejowski, and Chopin| (2915)
Doucet and Johansen| (2008)
Shephard (2013)

3. BAYESIAN APPROACHES TO IV

“Thinking about instrumental variables”, Sims (2001)

4. BAYESIAN APPROACHES TO CROSS-SECTION GROUPED DATA

Wooldridge textbook, Chapters 10 and 11.
Wooldridge (2010)

5. BAYESIAN APPROACHES TO PANEL DATA: PANEL VAR’S
6. BAYESIAN NON-PARAMETRICS

Bayesian bootstrap
Empirical Bayes
Dirichlet process priors
Bayesian Sieves
Gosh and Ramamoorthi| (2003)
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