Table A1: RMSE of the procedures for all permutations of N={15,30,50,70,100} and T={20,40,70,100} in the estimation of time-invariant variables. 
Table A2 displays the RMSE of the procedures for all permutations of N={15,30,50,70,100} and T={20,40,70,100} in the estimation of time-invariant variables.
