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single index model with responses missing at random

LAI Peng'

1 School of Mathematics & Statistics, Nanjing University of Information Science & Technology, Nanjing 210044

Abstract This paper studies the hypothesis problem of partially linear single index model with responses missing
at random. The nonlinear relationship between the predictors and response variable is tested. To test the nonparamet-
ric part of this model ,the missing responses are imputed based on the imputation estimators of the parameters and
nonparametric function. The generalized likelihood ratio statistic is constructed based on the imputation estimators,
and the asymptotic property of the statistic is also proved.

Key words partially linear single index model ; missing at random ; imputation estimator ; generalized likelihood ra-
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