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The purpose of this research project is first to propose the methods of
estimation and testing of dynamic discrete choice models based on individual panel data. Then these
methods are applied to the analysis of female life course, particularly employment.

Our main results are as follows. First, we applied the panel multinomial logit model where
employment status of a woman depends on the past status to the Japanese and Australian data and
compare the results. It was found that unobserved heterogeneity plays an important role for
explaining the within-individual correlation of employment status. Second, we theoretically
investigated the method of correcting bias due to attrition and nonresponse of panel and
cross-sectional data.
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