
Accepted Manuscript

A quantile correlated random coefficients panel data model

Bryan S. Graham, Jinyong Hahn, Alexandre Poirier, James L. Powell

PII: S0304-4076(18)30095-2
DOI: https://doi.org/10.1016/j.jeconom.2018.06.004
Reference: ECONOM 4515

To appear in: Journal of Econometrics

Please cite this article as: Graham B.S., Hahn J., Poirier A., Powell J.L., A quantile correlated
random coefficients panel data model. Journal of Econometrics (2018),
https://doi.org/10.1016/j.jeconom.2018.06.004

This is a PDF file of an unedited manuscript that has been accepted for publication. As a service to
our customers we are providing this early version of the manuscript. The manuscript will undergo
copyediting, typesetting, and review of the resulting proof before it is published in its final form.
Please note that during the production process errors may be discovered which could affect the
content, and all legal disclaimers that apply to the journal pertain.

https://doi.org/10.1016/j.jeconom.2018.06.004


A Quantile Correlated Random Coefficients Panel Data
Model

Bryan S. Graham♦, Jinyong Hahn\, Alexandre Poirier† and James L. Powell♦∗

August 19, 2016

∗Earlier versions of this paper, with an initial draft date of March 2008, were presented under a variety
of titles. We would like to thank seminar participants at Berkeley, CEMFI, Duke, UIUC, University of
Michigan, Université de Montréal, NYU, Northwestern and at the 2009 North American Winter Meetings
of the Econometric Society, the 2009 All-California Econometrics Conference at UC - Riverside, the 2014
Midwest Econometrics Group at the University of Iowa, and the 2nd annual IAAE Conference. We also
thank the co-editors and two anonymous referees for their comments and insights. Financial support from
the National Science Foundation (SES #0921928) is gratefully acknowledged. All the usual disclaimers
apply.
♦Department of Economics, University of California - Berkeley, 530 Evans Hall #3880, Berkeley, CA 94720.
E-mail: bgraham@econ.berkeley.edu, powell@econ.berkeley.edu.
\Department of Economics, University of California - Los Angeles, Box 951477, Los Angeles, CA 90095-1477.
E-mail: hahn@econ.ucla.edu.
†Department of Economics, University of Iowa, S252 John Pappajohn Business Building, Iowa City, IA
52242. E-mail: alexandre-poirier@uiowa.edu.



Download English Version:

https://daneshyari.com/en/article/8960860

Download Persian Version:

https://daneshyari.com/article/8960860

Daneshyari.com

https://daneshyari.com/en/article/8960860
https://daneshyari.com/article/8960860
https://daneshyari.com

