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Non-Response Imputation for Panel Data

Gi-Deok Pak?, Key-Il Shin'-“

“Department of Statistics, Hankuk University of Foreign Studies

Abstract

Several non-response imputation methods are suggested, however, mainly cross-sectional imputations are
studied and applied to this analysis. A simple and common imputation method for panel data is the cross-wave
regression imputation or carry-over imputation as a special case of cross-wave regression imputation. This study
suggests a multiple imputation method combined time series analysis and cross-sectional multiple imputation
method. We compare this method and the cross-wave regression imputation method using MSE, MAE, and
Bias. The 2008 monthly labor survey data is used for this study.

Keywords: Non-response imputation, cross-wave regression imputation, carry-over imputation,
multiple imputation.
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