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EMPIRICAL LIKELITHOOD INFERENCE FOR PANEL DATA
MODELS WITH SPATIAL ERRORS AND FIXED EFFECTS

ZHOU Ting, QIN Yong-song
(College of Mathematic and Statistics, Guangzi Normal University, Guilin 531006, C’hma)

Abstract: This article investigates the empirical likelihood inference for panel data models

with spatial errors and fixed effects. Via empirical likelihood methods and by means of a martingale
difference array, we transform linear-quadratic forms of the estimating equation of panel data
models with spatial errors into linear forms, construct the empirical likelihood ratio statistics for
the models, and obtain the limiting distributions of the statistics.

Keywords: fixed effects; spatial panel data models with spatial errors; martingale difference
array; empirical likelihood; asymptotic distribution
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