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G Additional Results for the simulations and applications

G.1 Example 1: missing data

See Appendix A.1 of the paper for the SMC implementation details for this example.

Additional simulation results: Here we present additional simulation results for the missing

data example using (i) a likelihood criterion and curved prior and (ii) a continuously-updated

GMM criterion and flat prior. For the “curved” prior, we take ⇡(µ, ⌘1, ⌘2) = ⇡(µ|⌘1, ⌘2)⇡(⌘1)⇡(⌘2)
with ⇡(⌘1) = Beta(3, 8), ⇡(⌘2) = Beta(8, 1), and ⇡(µ|⌘1, ⌘2) = U [⌘1(1� ⌘2), ⌘2 + ⌘1(1� ⌘2)]. Figure

7 plots the marginal curved priors for ⌘1 and ⌘2.

Results for the likelihood criterion with curved prior are presented in Table 6, and are very similar

to those presented in Table 1, though the coverage of percentile-based CSs is worse here for the

partially identified cases (c = 1, 2). Results for the CU-GMM criterion and flat prior are presented

in Table 7. Results for Procedures 2 and 3 are very similar to the results with a likelihood criterion

and show coverage very close to nominal coverage in point point- and partially-identified cases.

Here procedure 1 does not over-cover in the point-identified case because the weighting matrix is

singular when the model is identified, which forces the draws to concentrate on the region in which

⌘2 = 1. This, in turn, means projection is no longer conservative in the point-identified case, though

it is still very conservative in the partially-identified cases. Percentile CSs again under-cover badly

in the partially-identified case.

G.2 Example 2: entry game with correlated shocks

See Appendix A.2 of the paper for the implementation details for this example.
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Figure 7: Missing data example: Marginal “curved” priors for ⌘1 (solid line) and ⌘2 (dashed line).

G.3 Airline entry game application

See Appendix A.3 of the paper for the implementation details for this application.

Illustrating convergence of the SMC algorithm: To illustrate convergence of the SMC algo-

rithm, Figures 10 and 11 present Q-Q plots of the profile QLR PQn(M(✓b)) for each parameter

against the average quantiles across six independent runs of the algorithm. We report Q-Q plots

for the profile QLR rather than the raw draws themselves because it is the posterior quantiles of

the profile QLR that are used to compute critical values for CSs using Procedure 2. The Q-Q plots

show the profile QLR draws used to compute the critical values for the CSs align closely with draws

obtained from independent runs of the algorithm. Moreover, Table 8 shows that recomputing the

CSs using the independent runs adjust the endpoints at most by around 10�3. Table 8 also reports

the average endpoints of Percentile CSs obtained across independent runs of the SMC algorithm

and shows that these align closely with the Percentile CSs obtained from the original draws. The

standard deviation of Procedure 2 CS endpoints is less than 0.009 for �OA an less than 0.003 for

all other parameters across independent runs.

G.4 Trade flow application

See Appendix A.4 of the paper for the implementation details for this application.
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