Replication Instructions for Section 4
Preliminaries
Place files in a directory of your choice  ..\entrygame\*.*
When running GAUSS, make sure that the current work directory is set to ..\entrygame\*.*
You can control the configuration of the dgp by editing the file entrygame\prior\*par.out
You can control the prior by editing the file entrygame\prior\*pX.txt
You can control the configuration of the estimation in the file game_spec.g
Table 1, Implicit Prior for phi
In “game_spec.g” set msel[1]=1, msel[2]=1, datasel=1, subT=1, mprior=1
Run “game_prior.g”
Run “paramom.g”
Figure 2: Prior i (conditional on phi-hat), i=1,2
In “game_spec.g” set mprior = i and subT=1
Run "game_rwmcondprior.g" twice to generate draws from prior. Once for mhrun=” 1prior” and once for mhrun=“2prior”. 
Run "game_hpdsetcondprior.g" twice to generate density estimates and HPD set. Once for covprob=0.60 and once for covprob=0.90.
Run "fig_hpdsetcondprior.g" to generate figure.
Figure 2: Posterior (Prior i), i =1, 2
In “game_spec.g” set mprior = i and subT=1
Run "game_rwm.g" twice to generate draws from posterior. Once for mhrun=” 1” and once for mhrun=“2”. 
Run "game_hpdsetpost.g" twice to generate density estimates and HPD set. Once for covprob=0.60 and once for covprob=0.90.
Run "fig_hpdsetpost.g" to generate figure.

Figure 2: Posterior (Uniform Prior)
In “game_spec.g” set mprior = 0 and subT=1
Run "game_dirsampp0.g " twice to generate draws from posterior. Once for mhrun=” 1” and once for mhrun=“2”. 
Run "game_hpdsetpost.g" twice to generate density estimates and HPD set. Once for covprob=0.60 and once for covprob=0.90.
Run "fig_hpdsetpost.g" to generate figure.
Figure 2: Frequentist
Run "game_objfreq.g"
Run "game_freqcs.g" twice. Once for covprob = 0.60 and once for 0.9. (See below to set up covprob)
Run "fig_csfreq.g" to generate figure.

Figure 3
Same as Figure 2, just set subT=2 

Notes:
mhrun needs to be changed as follows:
a) On line 36 in "game_rwmcondprior.g"
· mhrun = "1prior" $+ ftos(phiindx,"%*.*lf",1,0);
· mhrun = "2prior" $+ ftos(phiindx,"%*.*lf",1,0);’
b) On line 35 in "game_rwm.g"
· mhrun = "1";
· mhrun = "2";
c) On line 35 in "game_dirsampp0.g"
· mhrun = "1";
· mhrun = "2";
covprob needs to be changed as follows.
a) On line 19 in "game_hpdsetcondprior.g"
· covprob = 0.60;
· covprob = 0.90;
b) On line 18 in "game_hpdsetpost.g"
· covprob = 0.60;
· covprob = 0.90;
c) On line 30 in "game_freqcs.g"
· covprob = 0.60;
· covprob = 0.90;
