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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 7(u, n1,m2) = 7(p|n1, n2)m(n1)mw(n2)
with 7(n1) = Beta(3,8), w(n2) = Beta(8, 1), and 7(u|n1,n2) = Ulm (1 —n2),n2 +n1(1 — n2)]. Figure
7 plots the marginal curved priors for 1, and ns.

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 (¢ = 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
19 = 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 n; (solid line) and 7, (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 PQ, (M (#?)) 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 Ap4 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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Figure 8: Airline entry game: histograms of the SMC draws for Apa, Arc, 854, 80, BYY,

MS pME BMP 5 and s for the fixed-s model.
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MS | BME BMP " p for the full model.
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Figure 10: Airline entry game: QQ plots of posterior draws for PQ,,(M(6°)) (not the raw param-

eter draws) for subvector inference on each parameter against the average quantiles obtained from
an additional six independent runs of the algorithm for the fixed-s model.
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Figure 11: Airline entry game: QQ plots of posterior draws for PQ,,(M(6°)) (not the raw param-
eter draws) for subvector inference on each parameter against the average quantiles obtained from
an additional six independent runs of the algorithm for the full model.
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an additional six independent runs of the algorithm for the full model.



“W)LIOSe
DIAIS 243 JO sunr juepuadepul XIS [RUOIIPPR Ue I9A0 Paindurod fearsjut oy} Jjo sjutodpus teddn pue remo[ ageiosr
aYY) IR NOSTD, POpRSY SUWN[O)) ‘f J[qe], Ul pajussald s[eAIdul o) aIe  pojrodar, pepesy suwnoy) ‘spoyjaur
O[IUODIdJ pUR g 9InpodoiJ ®ia ponduod siojouwered [RINIONIIS I0] SG) %GE OWeRS A1Uo SUIMIY g 9[qR],

— — — — [6660°6£6°0] [666°0°T¥6°0] [000°T2¥6°0] [000°TT¥6°0] s

— — — — [686°0°T70°0] [986°0°2F0°0] [000°1°000°0] [000°1°000°0] otts

— — — — [664°0°96€"0] [662°0'67%0] [826°0°GLY"0] [026°0°T6%°0] tots

— — — — [666°0°G16°0] [666°0°G16°0] [000°T°916°0] [000°T°916°0] T10s

— — — — [066°0709°0] [066°0°219°0] [866°0°8€9°0] [866°0°££9°0] 00ts

— — — — [0£8°0°910°0] [828°0°810°0) [000°T°000°0] [000°T°000°0] 0108

— — — — [666°0°282L°0] [G66°0°L62°0] [000°T°208°0] (000 T'218°0] 1008

— — — — [7£6°0°995°0] [7€6°02LS 0] [596°0°985°0] [796°0°£85°0] 0005
[226°0°926°0] [22670°226°0] [086°0°926°0] [086°0°926°0] — — — — s
[986°0'7£6°0] [986°0°6€6°0] [066°0°8€6°0] [066°0°856°0] [L26°0°288°0] [L26°0°L98°0] [286°0°898°0] [986°0'7.,8°0] d
[LL21°06G°T] [92L°T°065°T] [88L°1°€L5°T] (062 T°6LS°T] [818°T°019°T] (128 1¢19°T] [898°T°665'T] [898°T'T6G°T] | AT
[17%°0°00€°0] [ev-0°€0€ 0] [€77°0°66 0] [€v7°0°665 0] [907°0°02% 0] [¢07" 0022 0] [e€7°0°c2T 0] (1670922 0] R
[969°0—'826°0—] [9¢9°0—"L16'0—] [229°0—'606'0—] [229°0—‘016°0—] | [8¥L0—F¥66'0—] [1¢L0—'€66'0—] [622°0—‘000T—] [62L0—‘000'T—] | °%F
[879°0°¢0¢°0] [879°0%0¢°0] [179°0°087°0] [179°0°6L7°0] [08¢°0°¢Ti 0] (625097 0] [08¢°0°¢T# 0] [18¢°0°¢TH°0] o
[9.7°0°87€°0] [LL7°0°87€°0] [8L7°0°L7€°0] [6L7°0°L7€°0] [F75°0°68€°0] [F7S°0°68€°0] [2£5°0°99¢€°0] [6£2°0°99¢°0] P
[6£5° 09T 0] [o¥g 0‘Leh 0] [155°01€7°0] [15°0°1€7°0) [228°0°8%°0)] [825°0°L¥7°0] [185°0°9%¥ 0] [185°0‘cH1 0] Ve

LeeT—2eg 1] [6eeT—'8vG 1] [epeT—'0.6'T1—] [epe1—'29¢'T1—] | [9ze 1—'¢6¥'1—] [See 1—68V'1—] [L12T—L291—] [8121—Leg1—] | 2Tv

928 T—'9e¢ T—] [92e'T—'9e¢ 1—] [9€€T—F9¢ 1] [ceeT—'€9¢ T—] | [€80'T—'QTG'T—] [LIT'T—'CIGT—] [29T'T—'G09T—] [8LT'T—'6651—] | YOV

pBEL () peariodey DRl pariodey ¥ooyD poriodey ¥ooyD poyiodey
9IIUedId J ¢ 9INpadoi]g 9[IIURdIoJ ¢ 9InpoadolJg
[oPOW $-pOXI] [opour g

10



	Introduction
	Description of our Procedures
	Confidence sets for the identified set I
	Confidence sets for the identified set MI of subvectors
	A simple but slightly conservative CS for MI of scalar subvectors

	Simulation Evidence and Empirical Applications
	Simulation evidence
	Example 1: missing data
	Example 2: entry game

	Empirical applications
	Bivariate Entry Game with US Airline Data
	 An empirical model of trade flows


	Large Sample Properties
	Coverage properties of "0362 for I
	Models with singularities

	Coverage properties of M"0362M for MI
	Coverage properties of M"0362M for MI for scalar subvectors

	Sufficient Conditions and Examples
	Partially identified likelihood models
	Separable likelihood models
	General non-identifiable likelihood models

	GMM models
	Moment inequality models

	Examples
	Example 1: missing data model in Subsection 3.1.1
	Example 2: entry game with correlated shocks in Subsection 3.1.2
	Example 3: a moment inequality model


	Conclusion
	An adaptive Sequential Monte Carlo algorithm
	Example 1: missing data
	Example 2: entry game with correlated shocks
	Airline entry game application
	Trade flow application

	Local power
	Parameter-dependent support
	Uniformity
	A uniform quadratic expansion for discrete distributions with increasing supports

	Verification of main conditions for uniformity in examples
	Example 1: uniform validity for missing data
	Example 3: uniform validity of Procedure 2 vs the bootstrap
	Uniform validity of Procedures 2 and 3
	Lack of uniformity of the bootstrap
	An alternative recentering


	Proofs and Additional Results
	Proofs and Additional Lemmas for Sections 2 and 4
	Proofs and Additional Lemmas for Section 5
	Proofs for Appendix B
	Proofs for Appendix C
	Proofs and Additional Lemmas for Appendix D

	Additional Results for the simulations and applications
	Example 1: missing data
	Example 2: entry game with correlated shocks
	Airline entry game application
	Trade flow application


