I PaRF%: Guangxi Sciences 2009,16(3) :268~273

REBIFEFEH TESHE LB ZHr T
Two Step Estimators for Parameters in a Semi-
parametric Regression Model with Missing Data

) ﬂl’$%$29§‘7]‘(*‘~\2’$@]3g2

LLIU Yan',LI Ying-hua?,QIN Yong-song®,LI Jian-jun®

(1. JTPIRTE KM B A &R, T A AR
M 541004)

541004;2. [~ PG A2 B2 B 2

FBe. PR

(1. Foreign Language School Attached to Guangxi Normal University, Guilin, Guangxi, 541004,

Chinaj; 2. School of Mathematical Sciences, Guangxi Normal University , Guilin, Guangxi, 541004,

China)

BE-EWNERARRUAZL2EEEET FIH - BRMAET T ESRESHEEAERY = X'+ g(T) + e
PSR B MESE g () WG, I A A TR IE S M FE 0 R 1.
KRR CESHIMAEA  BRBE Bt HEESME

FEZESES.0212.7 kAR A

XEHE:1005-9164(2009)03-0268-06

Abstract : In the case of incomplete samples where the response variable is missing at random , we
employ a two-step method to estimate fand g ( * ) in a semiparametric modelY = X' + g(T") +

e, and obtain the asymptotic distributions of the estimators.
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