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The Unequally Spaced Dynamic Panel Data Model:
Estimation and Applications

Qiao Kunyuan

Abstract: This paper provided nonlinear least squares minimum distance and their one-step estimators for the
unequally spaced dynamic panel data models with establishing their consistencies as well as asymptotic normality. The
simulation study corroborates the results in the case of finite sample. We also apply these estimators to the real world
problems and the estimation results are basically consistent with the previous literature finally.
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