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Abstract

The concepts and structure of intermittent panel time series data are introduced. We suggest a Wald test
statistic for the test of homogeneity for intermittent panel first order autoregressive model and its limit
distribution is derived. We consider the fitting the model with pooling data using sample mean at the time
point if homogeneity for intermittent panel AR(1) is satisfied. We performed simulations to examine the
limit distribution of the homogeneity test statistic for intermittent panel AR(1). In application, we fit the
intermittent panel AR(1) for panel Mumps data and investigate the test of homogeneity.
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Table 5.1. Frequency of Empirical Distributions (m = 10) (%)

1167

Mid Point x2(9) Wald Statistics Mid Point x2(9) Wald Statistics
0.5 0.06 0.20 13.5 4.03 4.00
1.5 0.80 1.00 14.5 3.14 3.80
2.5 2.72 2.50 15.5 2.41 2.80
3.5 5.29 3.50 16.5 1.82 2.80
4.5 7.71 7.60 17.5 1.35 1.50
5.5 9.44 8.20 18.5 1.00 1.50
6.5 10.28 9.00 19.5 0.73 1.10
7.5 10.30 10.50 20.5 0.53 1.10
8.5 9.69 10.10 21.5 0.38 0.40
9.5 8.68 8.30 22.5 0.27 0.10
10.5 7.48 7.20 23.5 0.19 0.30
11.5 6.24 6.30 24.5 0.13 0.30
12.5 5.07 5.60 25.5 0.30 0.30

Table 5.2. Frequency of Empirical Distributions (m = 15) (%)

Mid Point x2(9) Wald Statistics Mid Point x2(9) Wald Statistics
1 0.01 0.00 21 5.15 5.70
3 0.45 0.40 23 3.28 4.30
5 2.90 2.70 25 1.99 3.20
7 7.72 5.60 27 1.17 2.40
9 12.72 12.30 29 0.66 1.00
11 15.59 13.80 31 0.36 0.60
13 15.66 15.30 33 0.20 0.60
15 13.63 12.40 35 0.10 0.30
17 10.66 10.70 37 0.05 0.40
19 7.66 8.10 39 0.05 0.20

Histagram of wald matrix Histogram of wald.matrix
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Figure 5.1. Histogram of Wald Statistics
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Table 6.1. MLE of ¢
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Table 6.2. Comparison of MSPE
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