
Yale University Yale University 

EliScholar – A Digital Platform for Scholarly Publishing at Yale EliScholar – A Digital Platform for Scholarly Publishing at Yale 

Cowles Foundation Discussion Papers Cowles Foundation 

11-1-1996 

Bayesian Posterior Distributions in Limited Information Analysis Bayesian Posterior Distributions in Limited Information Analysis 

of the Simultaneous Equations Model Using the Jeffreys’ Prior of the Simultaneous Equations Model Using the Jeffreys’ Prior 

John C. Chao 

Peter C.B. Phillips 

Follow this and additional works at: https://elischolar.library.yale.edu/cowles-discussion-paper-series 

 Part of the Economics Commons 

Recommended Citation Recommended Citation 
Chao, John C. and Phillips, Peter C.B., "Bayesian Posterior Distributions in Limited Information Analysis of 
the Simultaneous Equations Model Using the Jeffreys’ Prior" (1996). Cowles Foundation Discussion 
Papers. 1385. 
https://elischolar.library.yale.edu/cowles-discussion-paper-series/1385 

This Discussion Paper is brought to you for free and open access by the Cowles Foundation at EliScholar – A 
Digital Platform for Scholarly Publishing at Yale. It has been accepted for inclusion in Cowles Foundation 
Discussion Papers by an authorized administrator of EliScholar – A Digital Platform for Scholarly Publishing at 
Yale. For more information, please contact elischolar@yale.edu. 

https://elischolar.library.yale.edu/
https://elischolar.library.yale.edu/cowles-discussion-paper-series
https://elischolar.library.yale.edu/cowles
https://elischolar.library.yale.edu/cowles-discussion-paper-series?utm_source=elischolar.library.yale.edu%2Fcowles-discussion-paper-series%2F1385&utm_medium=PDF&utm_campaign=PDFCoverPages
http://network.bepress.com/hgg/discipline/340?utm_source=elischolar.library.yale.edu%2Fcowles-discussion-paper-series%2F1385&utm_medium=PDF&utm_campaign=PDFCoverPages
https://elischolar.library.yale.edu/cowles-discussion-paper-series/1385?utm_source=elischolar.library.yale.edu%2Fcowles-discussion-paper-series%2F1385&utm_medium=PDF&utm_campaign=PDFCoverPages
mailto:elischolar@yale.edu


 
 
 

COWLES FOUNDATION FOR RESEARCH IN ECONOMICS 
AT YALE UNIVERSITY 

 
Box 2125, Yale Station 

New Haven, Connecticut 06520 
 
 
 
 

COWLES FOUNDATION DISCUSSION PAPER NO. 1137 
 
 
 
 

Note: Cowles Foundation Discussion Papers are preliminary materials 
circulated to stimulate discussion and critical comment.  
Requests for single copies of a Paper will be filled by the 
Cowles Foundation within the limits of the supply.  References 
in publications to Discussion Papers (other than mere 
acknowledgment by a writer that he has access to such 
unpublished material) should be cleared with the author to 
protect the tentative character of these papers. 

 
 
 
 
 

BAYESIAN POSTERIOR DISTRIBUTIONS IN LIMITED INFORMATION 
ANALYSIS OF THE SIMULTANEOUS EQUATIONS MODEL USING THE 

JEFFREYS PRIOR 
 

John C. Chao and Peter C. B. Phillips 
 

November 1996 



Cowles Foundation Discussion Paper 1137








































































	Bayesian Posterior Distributions in Limited Information Analysis of the Simultaneous Equations Model Using the Jeffreys’ Prior
	Recommended Citation

	Microsoft Word - cd1137.doc

