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Estimation and testing in panel data analysis with missing data
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In the empirical analysis b¥ the panel data of individuals, we often see the
issue of missing data. Now many research areas including economics pay strong attention to this
issue because a systematic data missing can bias our research results. However, many existing

studies have focused on the estimation method for correcting bias. So little has been done on the

specification testing on the data missing. Our first purpose is to develop methods for testing if we
should correct bias or not and apply it to real data. Our second purpose is to propose a new method
for the sample selection problem from the viewpoint of data missing.
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