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Abstract

In the first-half of our talk, we propose efficient Gibbs sampling algorithms for hierar-
chical Bayesian modeling of panel data, which are applicable to linear regression models or
logit models of panel data with individual effects, mixed effects or multilevel modeling. To
improve mixing of generated chains of model parameters, the proposed algorithms employ
the ancillarity-sufficiency interweaving strategy (ASIS) by Yu and Meng (2011). The efficacy
of the proposed algorithms is examined with Monte Carlo experiments.

In the second half, we analyze socioeconomic factors that potentially influence self-rated
health (SRH) with the Keio Household Panel Survey (KHPS) data. Since SRH responses are
binary, we estimate a panel data logit model of SRH by applying a Pólya-gamma-augmented
Gibbs sampling algorithm (Polson et al. (2013)) coupled with ASIS. This part of our talk
is based on Nakakita and Nakatsuma (2024).
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