Queries to the Author

CHAPTER 15

Measurement Error, Seemingly Unrelated Regressions and Simultaneous Equations

General: Both var and Var have been used in the chapter. Can they be made consistent? Also check Po vs Poi.

Please use var and Po throughout book (sorry for inconsistencies) 

Section 15.2.1, para 3

Query: Kindly include the details of the reference Dellaportas and Stevens, 1995, in the reference list.

ref should be Dellaportas and Stephens, 1995

Dellaportas, P;  Stephens, D. 1995, Bayesian analysis of errors-in-variables regression models. Biometrics 51, 1085-1095

Section 15.2.1, para 4

Query: Kindly include the details of the reference Fuller (1987) in the reference list.

Fuller, W 1987. Measurement Error Models. Wiley: New York

Section 15.2.2, para 2

Query: Kindly include the details of the reference Bernardinelli et al. (1997 in the reference list.

Bernardinelli, L., Pascutto, C., Best, N. G. and Gilks, W. R. (1997) Disease mapping with errors in covariates

Statistics in Medicine, 16, 741-752

Example 15.1, para 1

Query: van Ness has been changed to Van Ness in the reference Cheng and van Ness (1998) as per the reference list. OK?

OK

Example 15.3, para 2

Query: Does MAR stand for mixture autoregressive?

missing at random

Section 15.3, para 1

Query: Kindly include the details of the reference Copas (1988) in the reference list.

Copas, J. B. (1988) Binary regression models for contaminated data. Journal of the Royal Statistical Society, Ser B,  50, 225-265

Section 15.3, para 1

Query: Rekayal et al. has been given in the reference list corresponding to Rekaya et al. in text. Kindly suggest which one should be retained.

Rekaya

ref is Rekaya R, Weigel KA, Gianola D 2001. Threshold model for misclassified binary responses with applications to animal breeding. BIOMETRICS 57, 1123-1129 

Section 15.3, para 3

Query: Kindly check the phrase ‘where Rekaya et al. (2001),

        qi=[((eq \O(i,1)-yi (1-(i)yi]/ [((eq \O(i,1)-yi (1-(i)yi+(1-()(eq \O(i,yi) (1-(i)1-yi].’

Should there be something after ‘where (Rekaya et al. (2001)’? Kindly suggest.

This is intended. One could though say ‘where, as in Rekaya(2001), ‘

Section 15.3, para 5

Original sentence: Much work has been done on plural binary indicators (yij, j=1, P} of a binary true status Yi, especially on binary diagnostic tests (or results on the same test but from different assessors) in the absence of a gold standard.

Query: Kindly check the enclosures in the expression (yij, j=1, P}.

Should be  {yij, j=1, P}

Section 15.3, para 6

Query: Kindly spell out LCA.

latent class analysis

Section 15.3, para 7

Query: Kindly include the details of the reference Gustafson (2004) in the reference list.

Should be Gustafson (2003)
Section 15.4, para 4

Query: van Dijk in the reference van Dijk (2002) has been spelled as Van Dijk in the reference list. Kindly suggest which one should be retained.

Should be van Dijk (2003) (lower case v)
Correct ref is:

van Dijk, H (2003) On Bayesian structural inference in a simultaneous equation model. Chapter 25, 642-683, in B. Stigum, ed., Econometrics and the Philosophy of Economics,

Princeton University Press.
Section 15.4, para 6

Original sentence: Another possible approach (for small exactly identified systems) involves estimating coefficients the reduced form.

Query: Something sees to be missing before ‘the reduced form’. Is ‘coefficients of the reduced form’ meant?

Suggest:

Another possible approach (for small exactly identified systems) involves estimating the coefficients of the reduced form.
Section 15.4, last para

Query: The year in the reference Radchenko and Tsurumi has been changed from 2005 to ‘in press’, assuming this reference corresponds to that given in the list, i.e. Radchenko and Tsurumi (2006/in press). Please confirm.

Ref is now:

Radchenko, S, Tsurumi, H (2006) Limited information Bayesian analysis of a simultaneous equation with an autocorrelated error term and its application to the US. gasoline market. J. Econometrics 133, 31-49

Section 15.4, last para

Query: Kleinbergen has been changed to Kleibergen, in the citation Kleibergen and Zivot (2003) as per the reference list. OK?

Yes, Kleibergen is correct spelling

Example 5.6, last para

Query: Does ‘2SLS’ stand for two-stage least squares?

yes

Section 15.5, para 1

Query: Does the text citation Alvarez and Garrett (1999) correspond to Alvarez and Glasgow given in the reference list. If yes kindly specify which one should be retained in the text and list. If no, kindly provide the details of this citation in the reference list.

text citation should be Alvarez and Glasgow (1999) 

Section 15.5, para 1

Query: Kindly spell out FIML.

Full information maximum likelihood

Reference list

Query: Does the reference Alvarez and Glasgow correspond to Alvarez and Garrett given in the text. If no, kindly cite this reference at an appropriate place in the text.

text citation should be Alvarez and Glasgow (1999)

Query: Kindly update the reference Radchenko and Tsurumi (2006), if possible.

Radchenko, S, Tsurumi, H (2006) Limited information Bayesian analysis of a simultaneous equation with an autocorrelated error term and its application to the US. gasoline market. J. Econometrics 133, 31-49

Query: Kindly cite the reference Richardson and Gilks (1993) at an appropriate place in the text or delete it from the list.)

Query: Kindly provide complete details of the reference Winkler and Gaba (1990)

R.L. Winkler and A. Gaba (1990) Inference with Imperfect Sampling from a Bernoulli Process. In S. Geisser, J. Hodges, S.J. Press, and A. Zellner, eds., Bayesian and Likelihood Methods in Statistics and Econometrics: Essays in Honor of George A. Barnard. Amsterdam: North-Holland, 303-317

Query: Kindly provide the year of publication for the reference ‘Zellner, A. (eds). Bayesian and Likelihood Methods in Statistics and Econometrics. North-Holland: Amsterdam, 303–317.’ Also cite this reference at an appropriate place in the text or delete it from the list.

1971

There is a reference to this in the text.

General query regarding all chapters: Kindly check the artworks for all the chapters and wherever applicable provide the labels for X- and Y-axes.
