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Département d’Economique, Université Laval, Quebec.
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Laplace, P. (1820), Théorie Analytique des Probabilités, 3rd edn, Paris.
Le Cam, L. and G. Yang (1990), Asymptotics in Statistics, Springer, New York.
Lee, B. (1999), ‘Calling patterns and usage of residential toll service under self-selecting

tariffs’, Journal of Regulatory Economics 16, 45–82.
Lee, L. (1992), ‘On the efficiency of methods of simulated moments and simu-

lated likelihood estimation of discrete choice models’, Econometric Theory 8,
518–552.

Lee, L. (1995), ‘Asymptotic bias in simulated maximum likelihood estimation of discrete
choice models’, Econometric Theory 11, 437–483.

Lehmann, E. and G. Casella (1998), Theory of Point Estimation, 2nd edn, Springer,
New York.

Levine, R. and G. Casella (2001), ‘Implementation of the Monte Carlo EM algorithm’,
Journal of Computational and Graphical Statistics 10, 422–439.

Liu, Y. and H. Mahmassani (2000), ‘Global maximum likelihood estimation proce-
dures for multinomial probit (MND) model parameters’, Transportation Research B
34, 419–444.

Louviere, J., D. Hensher, and J. Swait (2000), Stated Choice Methods: Analysis and
Applications, Cambridge University Press, New York.

Luce, D. (1959), Individual Choice Behavior, John Wiley and Sons, New York.
Luce, D. and P. Suppes (1965), ‘Preferences, utility and subjective probability’, in

R. Luce, R. Bush, and E. Galanter, eds., Handbook of Mathematical Psychology,
John Wiley and Sons, New York, pp. 249–410.

Manski, C. and S. Lerman (1977), ‘The estimation of choice probabilities from choice
based samples’, Econometrica 45, 1977–1988.

Manski, C. and S. Lerman (1981), ‘On the use of simulated frequencies to approximate
choice probabilities’, in C. Manski and D. McFadden, eds., Structural Analysis
of Discrete Data with Econometric Applications, MIT Press, Cambridge, MA,
pp. 305–319.

Manski, C. and D. McFadden (1981), ‘Alternative estimators and sample designs for
discrete choice analysis’, in C. Manski and D. McFadden, eds., Structural Analysis
of Discrete Data with Econometric Applications, MIT Press, Cambridge, MA,
pp. 2–50.

Marschak, J. (1960), ‘Binary choice constraints on random utility indications’, in
K. Arrow, ed., Stanford Symposium on Mathematical Methods in the Social
Sciences, Stanford University Press, Stanford, CA, pp. 312–329.

Martin, L. (2008), ‘Consumer demand for compact flourescent light bulbs’, Working
Paper, Department of Agricultural and Resource Economics, University of Cali-
fornia, Berkeley.

McCulloch, R. and P. Rossi (1994), ‘An exact likelihood analysis of the multinomial
probit model’, Journal of Econometrics 64, 207–240.



P1: JYD/...

CB495-BIB CB495/Train KEY BOARDED May 25, 2009 20:51 Char Count= 0

Bibliography 379

McCulloch, R. and P. Rossi (2000), ‘Bayesian analysis of the multinomial probit model’,
in R. Mariano, T. Schuermann, and M. Weeks, eds., Simulation-Based Inference in
Econometrics, Cambridge University Press, New York.

McFadden, D. (1974), ‘Conditional logit analysis of qualitative choice behavior’, in
P. Zarembka, ed., Frontiers in Econometrics, Academic Press, New York, pp. 105–
142.

McFadden, D. (1978), ‘Modeling the choice of residential location’, in A. Karlqvist,
L. Lundqvist, F. Snickars, and J. Weibull, eds., Spatial Interaction Theory and
Planning Models, North-Holland, Amsterdam, pp. 75–96.

McFadden, D. (1987), ‘Regression-based specification tests for the multinomial logit
model’, Journal of Econometrics 34, 63–82.

McFadden, D. (1989), ‘A method of simulated moments for estimation of discrete re-
sponse models without numerical integration’, Econometrica 57, 995–1026.

McFadden, D. (1996), ‘Lectures on simulation-assisted statistical inference’, Confer-
ence Presentation, EC-squared Conference, Florence, Italy; and Working Paper,
Department of Economics, University of California, Berkeley.

McFadden, D. (1999), ‘Computing willingness-to-pay in random utility models’, in
J. Moore, R. Riezman, and J. Melvin, eds., Trade, Theory and Econometrics: Essays
in Honour of John S. Chipman, Routledge, London, pp. 253–274.

McFadden, D. (2001), ‘Economic choices’, American Economic Review 91, 351–378.
McFadden, D. and K. Train (1996), ‘Consumers’ evaluation of new products: Learning

from self and others’, Journal of Political Economy 104, 683–703.
McFadden, D. and K. Train (2000), ‘Mixed MNL models of discrete response’, Journal

of Applied Econometrics 15, 447–470.
McFadden, D., A. Talvitie, S. Cosslett, I. Hasan, M. Johnson, F. Reid, and K. Train

(1977), ‘Demand model estimation and validation’, Final Report, Volume V, Urban
Travel Demand Forecasting Project, Institute of Transportation Studies, University
of California, Berkeley.

McFadden, D., K. Train, and W. Tye (1978), ‘An application of diagnostic tests for the
independence from irrelevant alternatives property of the multinomial logit model’,
Transportation Research Record 637, 39–46.

McGrath, E. (1970), Fundamentals of Operations Research, West Coast University
Press, San Francisco.

McLachlan, G. and T. Krishnan (1997), The EM Algorithm and Extensions, John Wiley
and Sons, New York.

Mehndiratta, S. (1996), ‘Time-of-day effects in inter-city business travel’, PhD
Thesis, University of California, Berkeley.

Metropolis, N., A. Rosenbluth, M. Rosenbluth, A. Teller, and E. Teller (1953), ‘Equations
of state calculations by fast computing machines’, Journal of Chemical Physics
21, 1087–1092.

Mittelhammer, R., G. Judge, and D. Miller (2000), Econometric Foundations, Cambridge
University Press, New York.

Morokoff, W. and R. Caflisch (1995), ‘Quasi-Monte Carlo integration’, Journal of
Computational Physics 122, 218–230.

Munizaga, M. and R. Alvarez-Daziano (2001), ‘Mixed logit versus nested logit and
probit’, Working Paper, Departmento de Ingeniera Civil, Universidad de Chile.

Nevo, A. (2001), ‘Measuring market power in the ready-to-eat cereal industry’, Econo-
metrica 69, 307–342.

Niederreiter, H. (1978), ‘Quasi-Monte Carlo methods and pseudo-random numbers’,
Bulletin of the American Mathematical Society 84, 957–1041.

Niederreiter, H. (1988), ‘Low-discrepancy and low dispersion sequences’, Journal of
Number Theory 30, 51–70.

O’Donoghue, T. and M. Rabin (1999), ‘Doing it now or later’, American Economic
Review 89, 103–124.



P1: JYD/...

CB495-BIB CB495/Train KEY BOARDED May 25, 2009 20:51 Char Count= 0

380 Bibliography

Ortuzar, J. (1983), ‘Nested logit models for mixed-mode travel in urban corridors’,
Transportation Research A 17, 283–299.

Pakes, A. (1986), ‘Patents as options: Some estimates of the value of holding European
patent stocks’, Econometrica 54, 755–785.

Pakes, A. and D. Pollard (1989), ‘Simulation and asymptotics of optimization estima-
tors’, Econometrica 57, 1027–1057.

Papatla, P. and L. Krishnamurthi (1992), ‘A probit model of choice dynamics’, Marketing
Science 11, 189–206.

Park, S. and S. Gupta (forthcoming), ‘A simulated maximum likelihood estimator for
the random coefficient logit model using aggregate data’, Journal of Marketing
Research.

Petrin, A. (2002), ‘Quantifying the benefits of new products; the case of the Minivan’,
Journal of Political Economy 110, 705–729.

Petrin, A. and K. Train (2009), ‘A control function approach to endogeneity in consumer
choice models’, Journal of Marketing Research, forthcoming.

Rao, B. (1987), Asymptotic Theory of Statistical Inference, John Wiley and Sons,
New York.

Recker, W. (1995), ‘Discrete choice with an oddball atlernative’, Transportation
Research B 29, 207–211.

Research Triangle Institute (1997), ‘Predicting retail customer choices among electricity
pricing alternatives’, Electric Power Research Institute Report, Palo Alto, CA.

Revelt, D. (1999), ‘Three discrete choice random coefficients papers and one police
crime study’, PhD Thesis, University of California, Berkeley.

Revelt, D. and K. Train (1998), ‘Mixed logit with repeated choices’, Review of Economics
and Statistics 80, 647–657.

Revelt, D. and K. Train (2000), ‘Customer-specific taste parameters and mixed logit’,
Working Paper No. E00-274, Department of Economics, University of California,
Berkeley.

Rivers, D. and Q. Vuong (1988), ‘Limited information estimators and exogeneity tests
for simultaneous probit models’, Journal of Econometrics 39, 347–366.

Rossi, P., R. McCulloch, and G. Allenby (1996), ‘The value of household information
in target marketing’, Marketing Science 15, 321–340.

Rust, J. (1987), ‘Optimal replacement of GMC bus engines: An empirical model of
Harold Zurchner’, Econometrica 55, 993–1033.

Rust, J. (1994), ‘Estimation of dynamic structural models, problems and prospects:
Discrete decision processes’, in C. Sims, ed., Advances in Econometrics:
Sixth World Congress, Vol. II, Cambridge University Press, New York, pp. 5–
33.

Rust, J. (1997), ‘Using randomization to break the curse of dimensionality’, Economet-
rica 65, 487–516.

Ruud, P. (1991), ‘Extensions of estimation methods using the EM algorithm’, Journal
of Econometrics 49, 305–341.

Ruud, P. (1996), ‘Simulation of the multinomial probit model: An analysis of covari-
ance matrix estimation’, Working Paper, Department of Economics, University of
California, Berkeley.

Ruud, P. (2000), An Introduction to Classical Econometric Theory, Oxford University
Press, New York.

Sándor, Z. and P. András (2001), ‘Alternative sampling methods for estimating multivari-
ate normal probabilities’, Working Paper, Department of Economics, University of
Groningen, The Netherlands.

Sándor, Z. and K. Train (2004), ‘Quasi-random simulation of discrete choice models’,
Journal of Econometrics 120, 207–234.

SawtoothSoftware (1999), ‘The CBC/HB module for hierarchical Bayes’, at
www.sawtoothsoftware.com.



P1: JYD/...

CB495-BIB CB495/Train KEY BOARDED May 25, 2009 20:51 Char Count= 0

Bibliography 381

Schechter, L. (2001), ‘The apple and your eye: Visual and taste rankordered probit
analysis’, Working Paper, Department of Agricultural and Resource Economics,
University of California, Berkeley.

Schwarz, G. (1978), ‘Estimating the dimension of a model’, The Annals of Statistics 6,
461–464.

Shim, E. and E. Sudit (1995), ‘How manufacturers price products’, Management Ac-
counting 76, 37–39.

Siikamaki, J. (2001), ‘Discrete choice experiments valuing biodiversity conservation in
Finland’, PhD Thesis, University of California, Davis.

Siikamaki, J. and D. Layton (2001), ‘Pooled models for contingent valuation and
contingent ranking data: Valuing benefits from biodiversity conservation’, Working
Paper, Department of Agricultural and Resource Economics, University of Cali-
fornia, Davis.

Sloan, I. and H. Wozniakowski (1998), ‘When are quasi-Monte Carlo algorithms efficient
for high dimensional integrals?’, Journal of Complexity 14, 1–33.

Small, K. (1987), ‘A discrete choice model for ordered alternatives’, Econometrica
55, 409–424.

Small, K. (1994), ‘Approximate generalized extreme value models of discrete choice’,
Journal of Econometrics 62, 351–382.

Small, K. and H. Rosen (1981), ‘Applied welfare economics of discrete choice models’,
Econometrica 49, 105–130.

Spanier, J. and E. Maize (1991), ‘Quasi-random methods for estimating integrals using
relatively small samples’, SIAM Review 36, 18–44.

Srinivasan, K. and H. Mahmassani (2005), ‘Dynamic kernel logit model for the anal-
ysis of longtitude discrete choice data: Properties and computational assessment’,
Transportation Science 39, 160–181.

Steckel, J. and W. Vanhonacker (1988), ‘A heterogeneous conditional logit model of
choice’, Journal of Business and Economic Statistics 6, 391–398.

Swait, J. and J. Louviere (1993), ‘The role of the scale parameter in the estimation and
use of multinomial logit models’, Journal of Marketing Research 30, 305–314.

Talvitie, A. (1976), ‘Disaggregate travel demand models with disaggregate data, not ag-
gregate data, and why’, Working Paper No. 7615, Urban Travel Demand Forecasting
Project, Institute of Transportation Studies, University of California, Berkeley.

Theil, H. (1971), Principles of Econometrics, John Wiley and Sons, New York.
Thurstone, L. (1927), ‘A law of comparative judgement’, Psychological Review 34,

273–286.
Train, K. (1978), ‘A validation test of a diaggregate mode choice model’, Transportation

Research 12, 167–174.
Train, K. (1986), Qualitative Choice Analysis, MIT Press, Cambridge, MA.
Train, K. (1995), ‘Simulation methods for probit and related models based on conve-

nient error partitioning’, Working Paper No. 95-237, Department of Economics,
University of California, Berkeley.

Train, K. (1998), ‘Recreation demand models with taste variation’, Land Economics
74, 230–239.

Train, K. (1999), ‘Mixed logit models for recreation demand’, in J. Herriges and
C. Kling, eds., Valuing Recreation and the Environment, Edward Elgar,
Northampton, MA.

Train, K. (2000), ‘Halton sequences for mixed logit’, Working Paper No. E00-278,
Department of Economics, University of California, Berkeley.

Train, K. (2001), ‘A comparison of hierarchical Bayes and maximum simulated like-
lihood for mixed logit’, Working Paper, Department of Economics, University of
California, Berkeley.

Train, K. (2008a), ‘EM algorithms for nonparametric estimation of mixing distributions’,
Journal of Choice Modelling 1, 40–69.



P1: JYD/...

CB495-BIB CB495/Train KEY BOARDED May 25, 2009 20:51 Char Count= 0

382 Bibliography

Train, K. (2008b), ‘A recursive estimator for random coefficient models’, Working Paper,
Department of Economics, University of California, Berkeley.

Train, K. and D. McFadden (1978), ‘The goods–leisure tradeoff and disaggregate work
trip mode choice models’, Transportation Research 12, 349–353.

Train, K., D. McFadden, and M. Ben-Akiva (1987a), ‘The demand for local telephone
service: A fully discrete model of residential calling patterns and service choice’,
Rand Journal of Economics 18, 109–123.

Train, K., D. McFadden, and A. Goett (1987b), ‘Consumer attitudes and voluntary rate
schedules for public utilities’, Review of Economics and Statistics LXIX, 383–391.

Train, K., M. Ben-Akiva, and T. Atherton (1989), ‘Consumption patterns and self-
selecting tariffs’, Review of Economics and Statistics 71, 62–73.

Train, K. and C. Winston (2007), ‘Vehicle choice behavior and the declining market
share of U.S. automakers’, International Economic Review 48, 1469–1496.

Train, K. and G. Sonnier (2005), ‘Mixed logit with bounded distributions of correlated
partworths’, in R. Scarpa and A. Alberini, eds., Applications of Simulation Methods
in Environmental and Resource Economics, Springer, Dordrecht, pp. 117–134.

Tuffin, B. (1996), ‘On the use of low-discrepancy sequences in Monte Carlo methods’,
Monte Carlo Methods and Applications 2, 295–320.

Tversky, A. (1972), ‘Elimination by aspects: A theory of choice’, Psychological Review
79, 281–299.

Vijverberg, W. (1997), ‘Monte Carlo evaluation of multivariate normal probabilities’,
Journal of Econometrics 76, 281–307.

Villas-Boas, M. (2007), ‘A note on limited versus full information estimation in non-
linear models’, Working Paper, Haas School of Business, University of California,
Berkeley.

Villas-Boas, M. and R. Winer (1999), ‘Endogeneity in brand choice models’, Manage-
ment Science 45, 1324–1338.

Vinod, H. (1993), ‘Bootstrap, jackknife, resampling and simulation: Applications in
econometrics’, in G. Maddala, C. Rao, and H. Vinod, eds., Handbook of Statistics:
Econometrics, Vol. II, North-Holland, Amsterdam, chapter 11.

von Mises, R. (1931), Wahrscheinlichkeitsrechnung, Springer, Berlin.
Vovsha, P. (1997), ‘The cross-nested logit model: Application to mode choice in the

Tel Aviv metropolitan area’, Conference Presentation, 76th Transportation Re-
search Board Meetings, Washington, DC.

Walker, J., M. Ben-Akiva, and D. Bolduc (2007), ‘Identification of parameters in normal
error component logit-mixture (NECLM) models’, Journal of Applied Economet-
rics 22, 1095–1125.

Wang, X., E. Bradlow, and H. Wainer (2002), ‘A general Bayesian model for testlets:
Theory and application’, Applied Psychological Measurement 26, 1090–1128.

Wedel, M. and W. Kamakura (2000), Market Segmentation: Conceptual and Method-
ological Foundations, 2nd edn, Kluwer Academic Publishers, Boston.

Weeks, D. and K. Lange (1989), ‘Trials, tribulations, and triumphs of the EM algorithm
in pegigree analysis’, Journal of Mathematics Applied in Medicine and Biology 6,
209–232.

Wen, C.-H. and F. Koppelman (2001), ‘The generalized nested logit model’, Transporta-
tion Research B 35, 627–641.

Wen, D. and M. Levy (2001), ‘Blindex: A bounded asymmetric loss function with
application to Bayesian estimation’, Communications in Statistics—Theory and
Methods 30, 147–153.

Williams, H. (1977), ‘On the formation of travel demand models and economic evalua-
tion measures of user benefits’, Environment and Planning A 9, 285–344.

Wolpin, K. (1984), ‘An estimable dynamic stochastic model of fertility and child mor-
tality’, Journal of Political Economy 92, 852–874.

Wolpin, K. (1987), ‘Estimating a structural search model: The transition from school to
work’, Econometrica 55, 801–818.



P1: JYD/...

CB495-BIB CB495/Train KEY BOARDED May 25, 2009 20:51 Char Count= 0

Bibliography 383

Wu, C. (1983), ‘On the convergence properties of the EM algorithm’, Annals of Stati-
stics 11, 95–103.

Yai, T., S. Iwakura, and S. Morichi (1997), ‘Multinomial probit with structured covari-
ance for route choice behavior’, Transporation Research B 31, 195–207.

Yang, S., Y. Chen, and G. Allenby (2003), ‘Bayesian analysis of simultaneous demand
and supply’, Quantitative Marketing and Economics 1, 251–275.

Zavoina, R. and W. McKelvey (1975), ‘A statistical model for the analysis of ordinal
level dependent variables’, Journal of Mathematical Sociology Summer, 103–120.

Zellner, A. (1971), An Introduction to Bayesian Inference in Econometrics, John Wiley
and Sons, New York.



P1: JYD/...

CB495-BIB CB495/Train KEY BOARDED May 25, 2009 20:51 Char Count= 0

384


