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Suppose that we are interested in estimating linear regression models using
microeconomic datasets. Often a single dataset does not contain all variables required for the
estimation. In this case, we are tempted to estimate the regression models by combining the primary

dataset at hand with an auxiliary one, if any, that includes missing variables. This research
project has aimed at extending and developing two-sample regression estimation methods studied by
the principal investigator, with emphases on (i) exploring an estimation method that does not rely
on the nearest neighbor method and (ii) circumventing the curse of dimensionality in data
combination. At the same time, commands for these new methods executed in a standard statistical
package have been developed and made public, for the benefit of practitioners.
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