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            We propose a jackknife for reducing the order of the bias of maximum likelihood estimates of nonlinear dynamic fixed-effect panel models. In its simplest form, the half-panel jackknife, the estimator is just 2θb− θ1/2 , where θb is the MLE from the full panel and θ1/2 is the average of the two half-panel MLEs, each using T /2 time periods and all N cross-sectional units. This estimator eliminates the first-order bias of θb. The order of the bias is further reduced if two partitions of the panel are used, for example, two half-panels and three 1/3-panels, and the corresponding MLEs. On further partitioning the panel, any order of bias reduction can be achieved. The split-panel jackknife estimators are asymptotically normal, centered at the true value, with variance equal to that of the MLE under asymptotics where T is allowed to grow slowly with N. In analogous fashion, the split-panel jackknife reduces the bias of the profile likelihood and the bias of marginal-effect estimates. Simulations in fixed-effect dynamic discrete-choice models with small T show that the split-panel jackknife effectively reduces the bias and mean-squared error of the MLE, and yields confidence intervals with much better coverage
        

            

                                        
                        
                        
        
             Mots clés 

                            
                                            
                            en
                        
                                    

                                        
                                            jackknife
                                            asymptotic bias correction
                                            dynamic panel data
                                            fixed effects
                                    

                    

    

    
         Domaines 

                                                                        Economies et finances
                        

                                                


    Liste complète des métadonnées



    
        
                        

        

    


                                            

                


                         
        
            Fichiers et aperçu
            
        

        
            
                
                                                                                                                        
                    
                                                                                                                                                                                                            Fichier principal
                            
                                                                    [image: Vignette du fichier]
                                
                            

                             2010-Dhaene-Jochmans-Split-panel-jackknife-estimation-of-fixed-effect-models.pdf (269.19 Ko) 
                            Télécharger le fichier 
                                                                

                


                
                                                                                                                                                                                                                        
                                                            
                                                                                                                                                                    

                                                                                            

            
         
     
 
                

                
                                    


        
            
                                    Spire Sciences Po Institutional Repository
                                             : Connectez-vous pour contacter le contributeur
                                                

            https://sciencespo.hal.science/hal-03627120

            Soumis le :  vendredi 1 avril 2022-09:38:34

            Dernière modification le :  vendredi 14 octobre 2022-03:15:01

                    

    

    
                
            

                        
                
    
        
        Télécharger pour visualiser
    

    
        

                
             Dates et versions


    
        hal-03627120 ,
         version 1
        (01-04-2022)
                    

                     Licence

    
                                    [image: ]
                            [image: ]
                            [image: ]
                            [image: ]
                                         Paternité - Pas d'utilisation commerciale - Partage selon les Conditions Initiales
            

             Identifiants


    	  HAL Id : 
             hal-03627120 , version 1 
        
	  SCIENCESPO : 
                
                                            
                            2441/eu4vqp9ompqllr09ij4j0h0h1
                        
                                    
            




        


        

        
        

        
        
        
            
                 Citer

                
            

            
                 Geert Dhaene, Koen Jochmans. Split-panel jackknife estimation of fixed-effect models. 2010. ⟨hal-03627120⟩
            

        


        
        
             Exporter




    BibTeX
    XML-TEI
    Dublin Core
    DC Terms
    EndNote
    DataCite
        


                            
                 Collections

                
                                             SCIENCESPO
                                    

            

                            
                    
                    
            
                21
            
                Consultations
            

        
                    
            
                44
            
                Téléchargements
            

            


            

        
        
                        
    

        
             Partager



     Gmail 
     Facebook 
     X 
     LinkedIn 
     More 



        


    






    

    

    
[image: Logo Sciences Po]
27, rue Saint Guillaume - 75337 Paris Cedex 07

+33 (0)1 45 49 50 50 | +33 (0)1 42 22 31 26

https://www.sciencespo.fr

CRÉDITS PHOTO : Charlène Lavoir / Sciences Po





    
        
             Contact 

            	
                                    
                                


        

        
             Ressources

            	  Documentation  
	  FAQ  
	  API  
	  OAI-PMH  
	  AuréHAL  


        

        
             Informations

            	  Données personnelles  
	  Mentions légales  
	  Accessibilité  
	  Conformité RGAA  


        

        
             Questions juridiques 

            	  Je publie, quels sont mes droits ?  
	  Loi pour une République numérique  
	  Stratégie de non-cession des droits  
	  SHERPA/RoMEO  


        

        
             Portails 

            	 Portails institutionnels 
	HAL
	HAL SHS
	HAL Thèses
	MédiHAL


        

        
             CCSD 

            	  CCSD  
	  Episciences  
	  Sciencesconf  


        

    



