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Abstract: Missing covariate data occurs often in regression analysis, which frequently arises in the health
and social sciences as well as in survey sampling. We study methods for the analysis of a nonignorable
covariate-missing data problem in an assumed conditional mean function when some covariates are com-
pletely observed but other covariates are missing for some subjects. We adopt the semiparametric perspective
of Bartlett et al. (Improving upon the efficiency of complete case analysis when covariates are MNAR. Bios-
tatistics 2014;15:719-30) on regression analyses with nonignorable missing covariates, in which they have
introduced the use of two working models, the working probability model of missingness and the working
conditional score model. In this paper, we study an empirical likelihood approach to nonignorable covariate-
missing data problems with the objective of effectively utilizing the two working models in the analysis
of covariate-missing data. We propose a unified approach to constructing a system of unbiased estimating
equations, where there are more equations than unknown parameters of interest. One useful feature of these
unbiased estimating equations is that they naturally incorporate the incomplete data into the data analysis,
making it possible to seek efficient estimation of the parameter of interest even when the working regression
function is not specified to be the optimal regression function. We apply the general methodology of empirical
likelihood to optimally combine these unbiased estimating equations. We propose three maximum empirical
likelihood estimators of the underlying regression parameters and compare their efficiencies with other exist-
ing competitors. We present a simulation study to compare the finite-sample performance of various methods
with respect to bias, efficiency, and robustness to model misspecification. The proposed empirical likelihood
method is also illustrated by an analysis of a data set from the US National Health and Nutrition Examination
Survey (NHANES).

Keywords: complete case analysis, efficiency, empirical likelihood, influence function, linear space, missing
covariates, missing not at random, projection, regression, residual, unbiased estimating function

1 Introduction

Missing data is an important practical problem commonly found in medical sciences, social sciences, and
many other related disciplines. For example, in sample surveys, some sampled individuals do not complete
the questionnaire because of non-contact, refusal to respond, or some other reason. In panel surveys and
clinical trials, attrition arises when members of the panel or subjects of the longitudinal study group drop
out prior to the end of the study and do not return. In the past decade, there has been a great deal of interest
in statistical methods for studying missing data problems, including missing response, missing covariate,
or both. There are three major missing-data mechanisms, as discussed in Little and Rubin [1]. The first and
simplest case is called missing completely at random (MCAR), i.e., missingness does not depend on any
observed or missing quantities. The second case is missing at random (MAR), i.e., missingness depends only
on the observed quantities. The third case is called missing not at random (MNAR) or nonignorable missing,
i.e., missingness depends on the unobserved quantities; this is the most difficult case to handle. Most of
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the past works have mainly focused on ignorable missing data problems involving MCAR and MAR missing
data mechanisms. For a review on the analyses of ignorable missing data problems, we refer the readers to
Little and Rubin [1]. In this paper, we focus on the study of a nonignorable covariate-missing data problem
motivated by the alcohol and blood pressure data from the US National Health and Nutrition Examination
Survey (NHANES) [2] as described below.

The NHANES is a program of studies designed to assess the health and nutritional status of adults and
children in the United States. This survey produces vital and health statistics for the Nation and provides
an important basis for public health interventions. For the Demographics Data, the Examination Data, and
the Questionnaire Data from the 2003-2004 NHANES, age and gender were fully observed, but the other
variables such as education, systolic blood pressure (SBP), diastolic blood pressure (DBP), body mass index
(BMI), income, and alcohol consumption had missing values. As argued by Little and Zhang [3], it is plausible
and reasonable to assume that the missingness in education, BMI and the two blood pressure measures was
missing at random (MAR) due to missed visits, but missingness of household income was thought more likely
to be missing not at random (MNAR), since the propensity to respond to the income question in sample
surveys is likely to depend on and possibly determined by the underlying value of the income variable, with
those with low or high income generally considered less likely to respond than others. In a recent and related
work, Bartlett et al. [4] have considered data on alcohol consumption and blood pressure from the 2003-2004
NHANES and have argued that missingness in alcohol consumption is likely to depend largely on alcohol
consumption itself and is thus missing not at random (MNAR). To study the effect of socio-economic status
(income and education) on blood pressure measures, Little and Zhang [3] have performed the regression
analysis of blood pressure on income and education, adjusting for age, gender and body mass index after
conditioning on the subsample of cases with household income fully observed. In addition, Bartlett et al.
[4] have considered the regression analysis on the dependence of systolic blood pressure on the average
number of alcoholic drinks consumed per day, with adjustment for age and body mass index. Both regression
analyses can be regarded as nonignorable covariate-missing data problems.

Under the ignorable covariate-missing data mechanism, there are a variety of statistical methods avail-
able in the literature on analysis of missing data, including (a) complete case analysis (CCA), (b) inverse
probability weighting (IPW) in the spirit of Horvitz and Thompson [5], which weights each of the complete
data by the inverse of its inclusion probability, and (c) augmented inverse probability weighted complete-
case (AIPWCC) proposed by Robins et al. [6], which incorporates the incomplete data to increase efficiency
while reducing the bias. By contrast, under the nonignorable covariate-missing data mechanism, since the
probability of nonignorable missingness in a covariate variable is dependent on the value of that variable, it
is generally difficult to specify a model for the nonignorable covariate-missing data mechanism. To overcome
this difficulty to handle nonignorable covariate-missing data problems, Bartlett et al. [4] have proposed an
augmented complete case analysis by modeling the probability of missingness on the fully observed variables
under the assumption that missingness in a covariate depends on the value of that covariate, but is condi-
tionally independent of the outcome variable. Under this missing not at random (MNAR) mechanism, the
commonly used CCA approach is valid and gives rise to consistent estimates, but is inefficient in that it does
not make use of all observed information by disregarding all incomplete cases. Like the AIPWCC approach,
the augmented CCA approach utilizes all the observed data by drawing on the information available from
both complete and incomplete cases and thus improves upon the efficiency of CCA through specification of
an additional model for the probability of missingness given the fully observed variables. The estimating
function used in Bartlett et al. [4] can be viewed as the difference of two separate estimating functions, but
other linear combinations of these two estimating functions are also possible. Thus, the question arises as
how to combine the two sets of estimating functions adopted in the augmented complete case analysis of
Bartlett et al. [4].

Our objective in this paper is to explore the use of empirical likelihood methods in the nonignorable
covariate-missing data problem described in Little and Zhang [3] and Bartlett et al. [4] to effectively incorpor-
ate incomplete cases into the analysis of covariate-missing data and thus to improve estimation efficiency
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when the data are not missing at random. We propose to construct a system of unbiased estimating equa-
tions, where there are more equations than unknown parameters of interest. These estimating equations are
always unbiased for any given working regression function as long as the working probability model of miss-
ingness is correctly specified. One useful feature of these unbiased estimating equations is that they naturally
incorporate the incomplete data into the data analysis, making it possible to seek efficient estimation of the
parameter of interest even when the working regression function is possibly not specified to be the optimal
regression function. We apply the general methodology of empirical likelihood to effectively and optimally
combine these unbiased estimating equations when the number of estimating equations is greater than the
number of parameters of interest. Furthermore, we propose to study maximum empirical likelihood estim-
ation of the underlying regression parameters based on the aforementioned system of unbiased estimating
equations. Moreover, we apply the proposed empirical likelihood estimators to the analysis of the alcohol
and blood pressure data from the 2003-2004 NHANES.

As a nonparametric method, empirical likelihood was introduced by Owen [7, 8] for constructing con-
fidence intervals or regions for the mean and other parameters. One advantage of using empirical likelihood
is that the shape of the confidence region is determined automatically by the data. Qin and Lawless [9] have
demonstrated that the empirical likelihood method can be used to solve estimating equations when the num-
ber of estimating equations exceeds the number of parameters. For theoretical developments of the empirical
likelihood method, we refer readers to Hall and La Scala [10] and Owen [11]. For the analysis of missing data
using the empirical or nonparametric likelihood method, see, for example, Wang and Rao [12, 13], Chen et al.
[14], Liang et al. [15], Stute et al. [16], Qin and Zhang [17], and Wang and Dai [18], among others.

This paper is organized as follows. In Section 2, we propose three unbiased estimating functions and
study maximum empirical likelihood estimation of the underlying regression parameters. In Section 3, we
study efficiency comparison between the proposed and existing estimators. In Section 4, the proposed
methodology is illustrated using a data set from the US National Health and Nutrition Examination Sur-
vey (NHANES). Simulation results are presented in Section 5 and concluding remarks are given in Section
6. Proofs of the main theoretical results are delegated to an Appendix in Section 7.

2 Methodology

In clinical trials and sample surveys, completely observed covariate information is often not available for
every subject. We consider a regression analysis of an outcome variable Y on a vector Z of covariates which
are always observed and a vector X of covariates which can be missing for some subjects. Our interest lies
in the estimation of the unknown p x 1 vector of regression parameters, 3, characterized by the conditional
mean model

Y=ulX,Z,p)+¢ @

for a specified, possibly nonlinear, link function u(X, Z, ), where the random error ¢ satisfies E(e|X,Z) = 0
so that E(Y|X, Z) = u(X, Z, B), and the joint distribution of the regressors (X, Z) is left completely unspecified.
Conditional mean models include familiar linear and logistic regression models. The regression analysis with
missing covariate data has received much attention recently in the statistical literature; see, for example,
Little and Rubin [1], Little and Schluchter [19], Ibrahim [20], Little [21], Ibrahim and Lipsitz [22], Lipsitz and
Ibrahim [23], and Ibrahim et al. [24]. Let D denote a binary non-missing indicator such that D = 1 if the
covariate X is observed and D = O if X is missing. When the covariate vector X is missing at random, the
probability of X being observed is commonly modeled by a parametric model for the propensity score P(D =
11Y =y,Z=2)=P(D =1|Y = y,X = x,Z = z); the parameters in this parametric propensity score model can
be consistently estimated by the fully observed data on (Y, Z, D). The validity of the commonly used IPW and
AIPWCC methods is contingent upon the correct specification of a propensity score model for the missingness
mechanism P(D = 1|Y =y, Z = z) under the MAR assumption.
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Let (Y1, X1, Z1,D1), . .., (Yn, Xn, Zn, D) denote a random sample of (Y, X, Z, D). We are interested in estim-
ating the regression parameter § based on the observed data {(Y;, DiX;, Zi, D;), i = 1,...,n} available for
analysis. Let U(Y, X, Z, B) denote a p x 1 specific full-data unbiased estimating function for 8; a common
choice for U(Y, X, Z,B) is A(X, Z, B{Y — u(X, Z, B)} under the conditional mean model (1), where A(X, Z, B)
is a vector of p known functions of (X, Z) and B. In the absence of missing data, since E{U(Y, X, Z, B)} = 0,
a full-data estimator ﬁf of f solves the full-data estimating equation: Z;Ll U(Y;, X, Zi, ) = 0. With missing
covariate data, a complete-case estimator [30 of 8 solves the complete-case estimating equation

n
> DiU(Y;, X;, Zi, B) = 0; b
i=1

it is well known that Bc can be biased when X is not missing completely at random (MCAR). Under the
nonignorable missing-data mechanism in which the missingness of X is dependent on the value of X itself,
we cannot directly estimate the underlying missingness mechanism P(D = 1|Y = y, X = x, Z = z) on the basis
of the observed data {(Y;, D;iX;, Z;, D;), i = 1, ..., n} due to missingness of X; whenever D; = 0. As a result, the
propensity score approach based on modeling P(D = 1Y =y, X = x, Z = z) is not applicable to the estimation
of B under model (1) with nonignorable missingness of X; in particular, the MAR-based IPW and AIPWCC
methods cannot be applied to estimate f§ in this context.

Under the assumption that the missingness of X is independent of the outcome variable Y conditional
on covariates X and Z, namely, D and Y are conditionally independent given X and Z or D 1 Y|X, Z, the
complete-case estimator f%c is a consistent estimator of the regression parameter . Although the complete-
case analysis using the estimating eq. (2) provides valid inferences for 8 under the conditional independence
assumption of D 1 Y|X, Z, the resulting complete-case estimator ﬁc is inefficient in that it fails to draw on
the observed information contained in the incomplete cases. To attempt to improve upon the efficiency
of the complete-case analysis, Bartlett et al. [4] have proposed an additional model for the probability of
missingness given the fully observed outcome variable Y and the fully observed covariate Z by making
the same conditional independence assumption for missingness as in the complete-case analysis. Specific-
ally, under the conditional independence assumption of D 1 Y|X, Z, the probability of X being observed
is described by the probability model my(y,z) = P(D = 1|Y = y,Z = z). Let n1(y, z; y) represent a work-
ing probability model for 7 (y, z), where 71(y, z; y) is a strictly positive function of (y,z,y) and y isa g x 1
vector parameter. Let yo denote the truth of y; if the working probability model is correctly specified, then
1y, z; y0) = mo(y,z) = P(D = 1|Y =y, Z = z). Since the model 71(y, z; ) for P(D = 1|Y =y, Z = z) only involves
fully observed variables Y and Z, we can estimate y by the method of maximum likelihood based on the fully
observed data (Yy, Z1, D1), ..., (Yn, Zy, Dy). Indeed, we can estimate y by the maximum likelihood estimator
7n, Which maximizes the binomial likelihood:

n
Lp(y) = [ [{n(vi, Zis y)}PH{1 - (Y3, Zis )} P
i=1
and is a solution to the following system of score equations:
n

_1dlogLp(y) 1~ ADi—n(Yi, Zis )i, (Yi, Zisy)
Un(y) = n 9y  n 2 n(Yy, Z ) -n(Yi, Zisy)t ¥

i=1

where 11, (y,z; ) = 9n(y,z; y)/9y. Although the additional model n(y, z; y) for the probability of missing-
ness is not a model for the underlying missingness mechanism P(D = 1|Y = y,X = x,Z = z) under the
conditional independence assumption, it allows us to develop an alternative approach to estimation of
B. Under the conditional independence assumption of D 1 Y|X,Z and based on the working probability
model n(y,z;y) for the missingness of X, Bartlett et al. [4] have proposed an augmented CCA estima-
tion method for estimating 8. To describe their method, we posit a working conditional score model for
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mo(Y,Z; B, &) = E{U(Y, X, Z,B)|Y, Z, D = 1} in terms of a parametric model m(Y, Z; B, &) with the same dimen-
sion as B, where m(Y, Z; B, £) is an arbitrary, user specified, and possibly data dependent working regression
function of (Y, Z;B,¢) and ¢ is an additional finite-dimensional parameter with its true value denoted as
&o. For each fixed (y, &), let [A?acc(y, &) be defined as a solution to the system of augmented complete-case
estimating equations:

n

> [DiU(Yi, Xi, Zi, )~ {D; = n(Y3, Zis y)ym(Ys, Zi3 B, €)] = O. (4)

i=1

Then the augmented complete case (ACC) estimators of f are glven respectively, by ﬁacco = ﬁacc()/o, é,’n) when
o is known and ,Bacc = ,Bacc(yn, fn) when yy is unknown, where {n is an estimator of ¢ based on the complete
data{(Y;, X;,Z;) : D; = 1,i=1,...,n}; for example, .{n may be chosen to be the possibly nonlinear least squares
estimator of ¢ from the regression of U(Y;, X, Z;; ﬁc) on (Y;, Z;) among the complete cases {i : D; = 1}. We
assume throughout that 2,’,, is /n-consistent for some constant £* or .:fn -& =0y (n"12) under suitable regular-
ity conditions. When the working probability model 7(y, z; y) is correctly specified for P(D = 1|Y =y, Z = z),
Bartlett et al. [4] have shown under suitable regularity conditions that the augmented complete case (ACC)
estimator ﬁacc is consistent and asymptotically normal for any working regression function m(Y, Z; B, ¢). They
have also shown that for a given choice of U(Y, X, Z, B), the optimal choice for the working regression function
m(Y, Z; B, &) is given by

mO(Y; Z;B’ EO) = E{U(Ya X’ Z’B)|Y’ Z’D = 1}- (5)

When the working regression function m(y, x; 8, £) is correctly specified to be the optimal regression function
in eq. (5), we have &* = &. In this case, the augmented complete case estimator ﬂacc improves upon the
efficiency of the complete case estimator B,_- by minimizing the variance of ﬁacc among all the choices of the
working regression function m(Y, Z; B, ¢) for any given choice of U(Y, X, Z, B). In addition, Bartlett et al. [4]
have proposed a modified estimator of 8, which is guaranteed to be at least as efficient as the complete case
estimator ﬁc for any choice of the working regression function m(Y, Z; g, &).

To explore the empirical likelihood approach to the estimation of the regression parameter S under model
(1) with covariate X subject to nonignorable missing, we are motivated by eqs (3) and (4) to define the follow-
ing estimating functions on the basis of the working probability model 71(y, z; y) and working regression
model m(y, z; B, &):

81 (Y,Z,D,X;B) = DU(Y,Z’X;B)’gZ (Y’Z’D;.B’ Vs ‘f) = {D_ﬂ(Y,Z;V)}m(Y:Z;B’ ‘{)’

w—nwzn%nunZw{gijk&ﬁ%a=<ganznxﬁ))

SO = o - n (Y, 2 ) &:(Y,Z,D;5,7,%)

s1(Y,Z,D,X;B)
G(Y,Z,D,X;B,v,8) = | g2(Y,Z,D; B,v,¢)
83 (Ya Z; D; J/)

The first estimating function g1(Y, Z, D, X; B) is identical to the complete case estimating function in eq. (2)
and has mean zero or Er{g(Y, Z, D, X; Bo)} = O when the conditional independence assumption of D 1 Y|X,Z
holds, where (Y, Z, D, X) ~ F. The second estimating function g»(Y, Z, D; B, y, &) involves both subjects with
X observed and those with X missing and has mean zero or Er{g,(Y, Z, D; B, vo, &)} = O for any working
regression model m(y, z; 8, &) provided that the probability model n(y,z;y) for P(D = 1|Y = y,Z = z) is
correctly specified, since then E{D - n(Y, Z; y0)|Y, Z} = 0. The third estlmatlng function g3(Y, Z, D; y) is the
score function of y and is optional when the true probability model 7(y, z; yo) for P(D = 1|Y = y,Z = z)
is completely known. Furthermore, when the working propensity score 7(y, z; y) is correctly specified for
P(D =1|Y =y, Z = z), we have Er{g3(Y, Z, D; 1)} = O.
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2.1 Maximum empirical likelihood estimation of 8 when yq is known

In this subsection, we assume that the true probability model 7(y, z; y) that we have adopted for modeling
P(D =1|Y = y,Z = z) is completely known. When y, is known, we impose constraints on g;(Y, Z, D, X; 8) and
(Y, Z, D; B, yo, &) and maximize the nonparametric likelihood Ly = H?=1 p; subject to the constraints

n n
Zpi = 11 bi 2 0’ Zpig(yiyzi,Di’Xi;ﬁ’ Yo, '{Yl) = 0’
i=1 i=1

where p; = dF(Y;, Z;, D;, X;) fori=1,...,nand ;fn is some \/n-consistent estimator of £ based on the complete
cases {i : D; = 1}. For fixed B, an application of the Lagrange multipliers method shows that the maximum
value of Lr is attained at

) 1 1
pi(B) = —— %
"1+ A,g(Y;, Zi, Di, X3 B, vo, én)

fori=1,...,n, where the Lagrange multiplier /A\m = )All,, (B) is determined by

s 1L (Yi, Zi, Di, Xi3 Bs 10, &n)
Ui = U4, B, &) = L 3 8UpZo D Xshyo.b) ©
n i=1 1+ATg(YiaZiniaXi;Ba Y0, {n)

After profiling the py;’s, the profile log likelihood function of 8 is given by

n n
6(B) =) logpi = - ) logll+ A, (B)g(Yi, Zi, Di, Xis B, vo, )] - nlogn. @

i=1 i=1

Let ﬁell denote the maximum empirical likelihood estimator of B, which maximizes ¢;(f8). The asymptotic
distribution of S is established in the following theorem.

Theorem 1 : Under the regularity conditions (A1)—(A6) stated in the Appendix, if the true probability model
7y, z; o) = mo(y, z) = P(D = 1|Y =y, Z = z) is known, we can write

. 1<, _ _
Ba = Bo =~ > C&1(¥i, Zi, Diy Xis Bo) = CaC5'8a(Yi, Zi, Dis o, 0, §")} + 0p(n ™),
i=1

where Cy, Cy4, Cs are defined in eqs (14) and (19), respectively. As a result, ﬁ(ﬁeu - Bo) AN (0, Ze11), where

e = C;'Var{g(Y, Z, D, X; Bo) - C4C5'g2(Y, Z, D; Bo, yo, E)HCM).

2.2 Maximum empirical likelihood estimation of f when yq is unknown

In practice, the true probability model 7(y, z; yo) is often unknown because it is difficult to specify a com-
pletely known probability model for my(y,z) = P(D = 1|Y = y,Z = z). Thus, we assume that 7(y, z; y) is
the posited working probability model for 719(y, z). We consider two different approaches to estimation of
B without and with the constraints on g3(Y, Z, D; yo). In the first approach, we impose no constraints on
g3(Y, Z, D; y), while the second approach imposes constraints on g3(Y, Z, D; y).

In the first approach, we impose constraints on two estimating functions gi(Y,Z,D,X;p)
and gy(Y,Z,D;B,y,¢), and employ the maximum likelihood estimator y, of y. Specifically, we
maximize the nonparametric likelihood Ly = ]‘[;Ll pi subject to the constraints Zlﬁl pi = 1, pi > 0,
> i, pig(Yi, Zi, Dy, Xi; B, )?,,,E'n) = 0, where p; = dF(Y;, Z;, D;, X;) fori = 1, ..., n. Similar to eqs (6) and (7), we
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propose to estimate § by the maximum empirical likelihood estimator Beu, which maximizes the profile log
empirical likelihood function of :

n
z2(B) = - Z log{l + A;n(ﬂ)g(yl’ Zi’ Di’ Xl; B’ J;n’ 5")} —-n log n,
i-1
where the Lagrange multiplier )Alzn = )Alz,, (B) solves

A 3 1 ‘ (Y’Z’D’X; ’ y sA )
Un() = U4 B, i, &) = + 3 800 20 Do XisBo o on)
L i=1 1 + ATg(Yl’ Zi’ DiaXi;By )/n, 5}1)

The motivation of the second approach is to improve the efficiency of Belz by adding the score estimating
function g5(Y, Z, D; y) to the constraints associated with ¢,(B). Thus, in the second approach, we impose
constraints on g1(Y, Z, D, X; B), g2(Y, Z, D; B, )9,1,3,’,1), and g3(Y, Z, D; p) and maximize Lr = [, p; subject
to the constraints Y I, pi = 1, pi > 0, Y1t piG(Y;, Zi, Di, Xi3 B, Vs 2’,1) = 0. This leads to estimation of 8 by
maximizing the profile log empirical likelihood function ¢3(8) = ¢3(B, Asn (B), Pn) of B, where

n
38,4, y) = =) log{1+ A"G(Y;, Zi, Dy, Xi3 B, v, &)} — nlogn, 8)

i=1

and, for fixed B, the Lagrange multiplier ;13n = )Algn (B) is determined by

n

1Z G(Yi, Zi, Di, Xi3 B, s &)

Usn) = UsnA, B, Py &0) = — — = ©)
i=1 1+ATG(Y1" Zi’Di’Xi;ﬁs )Qn; '{)‘l)

n

Let Bela denote the maximum empirical likelihood estimator of 8 that maximizes ¢3(f). The following theorem
summarizes the large-sample results of S, and Sei3.

Theorem 2 : Under the regularity conditions (A1)-(A6) stated in the Appendix, if the working probability
model 7(y, z; y) is correctly specified, we can write

n 13 -
Be2 = Po = _H Zl Cll[gl(Yi,Zi,Di,Xi;/}O)
i=
— C4C5{g2(Yi, Zi, D3 Bo, v0, &%) = €S, g3(Yi, Zi, Dy Vo)}] +op(n1),

n 1<
Pes =Bo =~ g [gl(Yi,Zi,Di,Xi;ﬁo)

i=1

~ C7{82(Y;, Zi, Ds; Bo v0, &%) — €S, 'g3(Yi, Zi, Dis )’o)}} +0,(n"?),
where S,, C,, C; are, respectively, defined in egs (11), (14), and (19). As a result, ﬁ(ﬁeu - Bo) 4 N(0, Zep2) and
- d
\/ﬁ(ﬂeB - ﬁo) — N(O, Zelg), where

Zen = C;'Varlgy(Y, Z, D, X; Bo) — C4C5M{g2(Y, Z, D; o, y0,£¥) - CaS,'g5(Y, Z, D yo)}I(C, )T,
Zei3 = C;'Varlgi(Y, Z, D, X; Bo) ~ C7{g2(Y, Z, D; o, y0, &) = CaS,'g3(Y, Z, D5 yo)HI(C; )"

The asymptotic expansions of the maximum empirical likelihood estimators ﬁell, ﬁelz, and [3613 in The-
orems 1 and 2 provide a revealing insight into the potential efficiency gain by employing the empirical
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likelihood method to incorporate the working probability model of missingness and the working regression
model into the analysis of nonignorable covariate-missing data problems; we will discuss the efficiency com-
parison of ﬁeu, ﬁelz, and ﬁeB with other competitive estimators in the next section. To make inference for 3, we
need to consistently estimate the asymptotic covariance matrices Zq)1, Zep2, and i3 given in Theorems 1 and
2. Here, we present an empirical-likelihood-based estimator of Z¢j3; the empirical-likelihood-based estimat-
ors of Z¢j; and Zg)p can be similarly derived. Throughout this paper, let E3,(-) denote the empirical likelihood
mean operator associated with ﬁelg. For example, E3,(Y) = >0, f)gi(ﬁeB)Yi, where

1 .
P31(ﬁ)—* . i=1,...,n
nl A3nG(Ylle)DlaXlaB Vn»{n

Then the asymptotic covariance matrix Ze3 of ﬁeB can be consistently estimated by

®2
Sty = Cy'Esn ([gl(y, 2,D,X: Bet) ~ Cr182(Y, Z, D B, s &) — G5, 'Y, 2, D m}} )(c;l)f,

where

dU(Y, Z, X; Bers)
T

Cu = E3nlDU(Y, Z, X; Peiz){1 — (Y, Z; )t (Y, Z; Bers, )]

Cs = Esaln(Y, Z; p){1 - (Y, Z; p)}m(Y, Z; Beiz, &M (Y, Z; Beis, &,

ﬂ; (Y, Zz; J7n) ~ m, v, Zz; ?n)n; v, z; J;n)

(Y, Z; Jn) ] o [n(Y, Z;p)1 - n(Y, Z; %)}]’

C7 = (C4 - C6S,'C3)(Cs - G, ' D)™

G - Egn{D } G = Esndm(Y, Zs Bets £ (Y, Z: 9},

Ce = E3n [DU(Y, Z,X; Ber3)

Here we define A®? = AA” for matrix A. The asymptotic normality of [3613 in Theorem 2 implies that an approx-
imate level 1 — « Wald confidence region for the regression parameter f is the ellipsoid determined by all 8
such that . .

n(Bers — B ey (Bais — B) < xp1 - ),

where x; 2(a) is the lower (100a)th percentile of the )(2 distribution, satisfying P{)(2 < Xf; (a)} = a. The hypothesis
Ho:B=Pois re]ected in favor of H; : B # Bo, at a level of significance approximately a, if the observed Wald
test statistic T’l(ﬂelg ~ Bo)E 3(ﬁe13 Bo) > Xp(l a). In a similar manner, we can construct confidence intervals
and test statistics for components of j.

3 Efficiency comparison

To compare the proposed maximum empirical likelihood estimators [3811, ﬁelz, and [3913 with other existing
estimators, we employ the notion of influence functions. For an exposition on influence functions, see, for
example, Tsiatis [25, Chapter 3]. For two matrices M; and M,, the notations M; < M, and M, > M; mean that
M, — M is nonnegative definite. Recall that ﬁc is the complete-case estimator defined in eq. (2), and /A?acco and
Bacc are the augmented complete-case estimators defined in eq. (4). In addition to ﬁacc, Bartlett et al. [4] have
also proposed a modified estimator Baccz which, for a given choice of working regression model m(y, z; B, &),
solves

n

> [DiU(Yi, Xi, Zi, B) - CoAD; = 7(Y;, Zs p)hm(Ys, Zis B, )] = O,

i=1
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where C; = (Cy4 - (:‘63;16‘5)(6‘5 - &23;165)’1 is a consistent estimator of C; defined in eq. (19) and

G = En{m(Y, Z; Be, IS (Y, Z; 7)), Cu = EalDUCY, Z, X; B){L - (Y, Z; )b (Y, Z3 e, &)
Cs = Ealn(Y, Z; 91 - (Y, Z; p)Ym(Y, Z; Be, EImT (Y, Z; e, &)1,

7'[; (Y,Z; yn) o ﬂy(Y, Z; )}n)n'}r/(Y, Z; Yn)

(Y, Z; ¥n) ] v [n(Y, Z; p){1-n(Y, Z; m}]'

Ce = Ep [DU(Y, Z,X; Bo)

Throughout E,(-) represents the empirical mean operator. Bartlett et al. [4] have shown that Baccz is at least as
efficient as ﬁc.

We first compare ﬁell with the complete-case estimator ﬁc and the augmented complete-case estimator
[33“0. According to Bartlett et al. [4], the influence function of [3(; is given by

')[)C(Y’ Za D’ X; BO) = _Cl_lgl(Y’ Zs D’ X; ﬁO)-
Furthermore, it can be shown that the influence function of Bacco is equal to
l,baccO(Y, Z) D’ X; BO; )/0) = _C{l{gl(yx Z’ Ds X; BO) - gZ(Y, Z: D; B(), Y0, 5*)}-

Moreover, the asymptotic expansion of Bell in Theorem 2.1 implies that the influence function of ﬁen is given
by

Yen(Y, Z, D, X; Bo, y0, &) = ~C;H{g1(Y, Z, D, X; Bo) - C4C5'82(Y, Z, D; Bo, y0, £}

To compare the asymptotic performances of ,Z%ell, ﬁc, and ﬁaccO, let
A = {Agz(Y, Z,D; o, yo, &*) for all 1 x p real vectors A}

denote the linear space spanned by (Y, Z, D;Bo, y0,¢*) and let Il{gi(Y, Z, D, X; Bo)|A2} stand for the
projection of g1(Y, Z, D, X; Bo) onto the space A,. It can be shown after some algebra that

{g1(Y, Z, D, X; Bo)IA2} = C4C5'g2(Y, Z, D; o, vo, £¥).
Thus, the influence function of [Een can be alternatively written as
l,bell(Y’ Z! D’ X; ﬁOs Y0, 6*) = lpC(Y’ Za D’ X; BO) - H{lpc(y’ Z! D’ X; ﬁO)'AZ}'

This implies that e (Y, Z, D, X; Bo, y0, ¢*) is the residual from the projection of (Y, Z, D, X; Bo) onto the
space A;,. It now follows from the theory of influence functions that

z:(-311 = Var{lpell(Y, Z; D’ X; ﬁO’ Y0, ‘{*)} < Var{l/’c(y, Z: D’ X; BO)} = z:C-

In addition, since the second term in ,cc0(Y, Z, D, X; Bo, vo) belongs to the space A,, we have

Zell = Var{l/}ell(yi Z’ D’ X’ BO’ Y0, 5*)} < Var{l/)aCCO(Y’ Z’ D’ X; BO’ )/O)} = Zacco-

These two facts demonstrate that Z%en is asymptotically at least as efficient as both fic and Zgacco for any
working regression function m(y, z; 8, £), whether or not it correctly identifies the optimal regression func-
tion E{U(Y,X,Z,B)|Y,Z,D = 1}. Nevertheless, ﬁacco is not guaranteed to be asymptotically at least as
efficient as ﬁc.
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Next, we compare the three proposed estimators ﬁen, Belz» and [3813. The asymptotic expansions of [3812
and B3 in Theorem 2.2 imply that their influence functions are given by

Yen(Y, Z, D, X; Bo, v0,4™)

= C;'[&1(Y, Z, D, X; Bo) - C4C5M{g2(Y, Z, Ds Bo, y0, §¥) = C2S,,'g3(Y, Z, Ds o)},
Yes(Y,Z, D, X; Bo, 10, ™)

= ~C{'[&1(Y,Z,D, X; Bo) ~ C7{82(Y, Z, D3 Bo, y0, §*) ~ =S, 'g3(Y, Z, D; o) }]-

To compare the asymptotic performances among ﬁen, Eelz, and ,deB, let
A3 = {Ag3(Y, Z,D; yo) for all 1 x g real vectors A}

denote the linear space spanned by g3(Y, Z, D; yo). It can be shown after some algebra that
T{ga(Y, Z, D; o, yo, £*)|As} = CaS,'g3(Y, Z, D; yo). (10)

The residual from the projection of g,(Y, Z, D; Bo, Y0, ¢*) onto the space As is orthogonal to components of the
estimating function g3(Y, Z, D; y,) and is given by

h23(Y’ Z’ D;BO’ Yo, 5*) = gZ(Y’ Z, D;BO’ Y0, 5*) - CZS)_/lg3(Ya Z’ D; J/O) = H{gZ(Y’ Z’D;ﬁ()’ Y0, 5*)|A§- ’

where A3 is the orthogonal complement of As. Moreover, let
Ay = {AhB(Y, Z, D; Bo, vo, &) for all 1 x g real vectors A}

represent the linear space spanned by hys(Y,Z, D; Bo, y0,¢*). Then it is seen that the projection of
s1(Y,Z,D, X; Bo) onto the space Ay; is given by

{g:(Y, Z, D, X; Bo)| A3} = Crhs(Y, Z, D; Bo, o, &¥).

This, together with eq. (10), implies that e3(Y, Z, D, X; Bo, v0,¢*) is the residual from the projection of
Yc(Y,Z, D, X; Bo) onto the space A,3, namely,

Yes(Y, Z, D, X; Bo, v0,8™) = Ye(Y, Z, D, X; Bo) - I{ypc(Y, Z, D, X; o) | Az3}.

In other words, Ye3(Y, Z, D, X; Bo, yo, &*) is the residual from the projection of (Y, Z, D, X; Bo) onto the linear
space spanned by the residual from the projection of g>(Y, Z, D; Bo, yo, £*) onto the linear space spanned by
g3(Y, Z, D; yo). Again, the theory of influence functions implies that

ZEB = Var{l/)eB(Y! Za Dy X; ﬁOy Yo, ‘f*)} < Var{lpC(Yy Z) Dy X; ﬁO)} = 2C'
Furthermore, since the second term in (Y, Z, D, X; Bo, yo, &*) belongs to the space A,3, we have
2813 = Var{l/)eB(Y’ Zy D, X; ﬁO, Y0, 5*)} < Var{l/)eu(y’ Z’ D’ X; BO! Yo, f*)} = Zelz-

Consequently, Belg is asymptotically at least as efficient as both ,f%c and ﬁelz for any working regression function
m(y, z; B, &), whether or not it correctly identifies the optimal regression function E{U(Y, X, Z, B)|Y,Z,D = 1}.
Since the empirical likelihood method leading to B¢, imposes a smaller number of constrains and hence



DE GRUYTER Yanmei Xie and Biao Zhang: Nonignorable Covariate-Missing Data Problems =— 11

involves a smaller number of Lagrange multipliers, Belz is computationally less intensive than BeB- On the
other hand, use of [3312 does not ensure that its asymptotic efficiency is at least as good as ﬁc, through spe-
cification of a working probability model for the probability of missingness. Moreover, there is no guarantee
that either ﬁelz or BeB improves upon the asymptotic efficiency of ﬁeh, indicating that we are not guaranteed
to improve on the asymptotic efficiency of estimation for by estimating the probability of missingness even
when it is known. This phenomenon contrasts with the well-known counter-intuitive fact under MAR scen-
arios where we can improve on the efficiency of estimation for a parameter by estimating the propensity score
even when it is known.

Finally, we compare the proposed estimators ffelz and fielg with the augmented complete-case estimators
ﬁacc and ﬁaccz- According to Bartlett et al. [4], the influence function of Bacc is

lpacc(Y9 Zy D) X;ﬁ09 Y0, é’*) = _Cl_l{.gl(Y’ Z9 D’ X;ﬁO) - hZB(Y) Zy D;ﬁOy Yo, ‘f*)}~

Moreover, it is seen that the influence function of ﬁach is identical to that of [3613, ie.,

lpaCCZ(Y) Z’ D; X;BOy Yo, f*) = l/)eB(Y! Z9 DyX;ﬁOy Y0, ‘f*)-

Thus, ﬁelg and Bach are asymptotically equivalent. Now since the second term in the influence function
PYace(Y, Z, D, X; Bo, yo, £*) belongs to the space A,3, we have

2313 = Var{l/)eB(Y, Z’ D, X; ﬁO’ yOy f*)} = Var{¢acc2(Y, Z’ D’ X;BO) VOa 5*)}
< Var{acc(Y, Z, D, X; o, v0, §*)} = Zacc-

As a result, ﬁelg and BaCCZ are asymptotically at least as efficient as both Belz and Bacc for any given working
regression model m(y, z; B, ¢) posited for E{U(Y, X, Z, ﬁ)lY Z,D = 1}. However, there does not appear to have
a direct asymptotlc efficiency comparison between ﬁelz and Bacc, though the simulation study in Section 5
indicates that ,Belz has a better small-sample performance than ﬁacc in terms of root mean square error.

We close this section by pointing out that when the working regression function m(Y, Z; 8, &) cor-
rectly specifies the true regression function E{U(Y,X,Z,B)|Y,Z,D = 1}, so that m(Y,Z;Bo, &) =
E{U(Y,X,Z,Bo)|Y,Z,D = 1}, it can be shown after some algebra that C, = Cs, C4 = Cs, and C; = I, and
hence

ll)ell(Y, Z’ Ds X; BOa Y0, f*) = l/}aCCO(Y’ Z’ D’ X; B()a VO)a
l/)eB(Y’ Z! D’ X;,BO) Y0, 6*) = lpelZ(Y’ Z’ Da X;ﬂo, Yo, f*) = l/)aCCZ(Y! Zy D!X;ﬁO’ Y0, ‘f*)
= l/)acc(Y, Z’ Ds X;BO’ Yo, 5*)-

This implies that Ben and ﬁacco are asymptotically equivalent when y; is known and that ifelz, [3813, ,@acc, and
ﬁaccz are asymptotlcally equivalent when y, is unknown. As discussed earlier, the asymptotic efficiency of
ﬁen and ﬁacco with yo known differs from that of ﬁelz, ﬁelg, Bacc, and Baccz with yp unknown, but all these
estimators, Ben, ﬁacco, ﬁelz, BeB, ,Bacc, and Baccz are asymptotically at least as efficient as Bc

4 Application to the NHANES data

To demonstrate our proposed methods, we revisit the Demographics Data, the Examination Data, and the
Questionnaire Data from the 2003-2004 NHANES. We focus on the dependence of systolic blood pressure
(SBP) on the average number of alcoholic drinks consumed per day, with adjustment for age and body mass
index (BMI). As in Bartlett et al. [4], we consider the dataset drawn from 2,418 male participants, in which 278
men have missing values in SBP and 181 men have missing values in BMI. However, age was fully observed
for all participants. According to Little and Zhang [3] and Bartlett et al. [4], it is reasonable to assume that
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Table 1: Parameter estimates and standard errors (in parentheses) in a conditional mean model of SBP (mmHg) (centered at 125
mmHg) on log (average number of drinks consumed per day +1), BMI, age (decades above 50) and age? ((decades above 50)?).

Estimator Variable

Constant log (no.drinks+1) BMI (kg/m?) Age Age?
Be -1.9286 (0.7980) 1.2665 (0.5831) 0.4143 (0.0798) 3.9431(0.2606) 0.2646 (0.1431)
Bacc —-2.0663 (0.6530) 1.2494 (0.3879) 0.3893 (0.0656) 3.8732(0.2296) 0.3147 (0.1078)
Baccz -2.0131(0.6137) 1.2180 (0.2764) 0.3920 (0.0650) 3.8699 (0.2273) 0.3023 (0.1073)
Belz -2.1825(0.6270) 1.4116 (0.3117) 0.3860 (0.0650) 3.9268 (0.2282) 0.3056 (0.1078)
Bel3 -2.0063 (0.6137) 1.2372(0.2763) 0.3956 (0.0650) 3.8710 (0.2273) 0.2990 (0.1073)

the missingness in SBP and BMI is missing completely at random (MCAR) due to missed visits, and hence an
analysis with these participants omitted shall not produce biased estimation and is thus valid. Consequently,
we apply the proposed methods to the remaining 2,111 participants, of which 720 (34%) men have missing
values in alcohol consumption. In addition to the MCAR assumption, Bartlett et al. [4] have argued that miss-
ingness in alcohol consumption is missing not at random (MNAR) because it is likely dependent largely on
alcohol consumption itself, and that missingness in alcohol consumption is independent of SBP conditional
on alcohol consumption, age, and BMI.

In our application, we fit a linear regression model by regressing SBP on the covariates: log (no.drinks+1),
BMI, and age (with both linear and quadratic effects). As suggested by Bartlett et al. [4], a log transformation
for the alcohol variable is performed to reduce the influence on parameter estimates caused by the few obser-
vations with extremely large values. The aforementioned assumption on the conditional independence of
the alcohol consumptlon missingness and SBP given alcohol consumptlon age, and BMI entails that the
CCA estimates Bc are unbiased. For the calculation of the estimates Bacc, Baccz, ﬁelz, and ﬁeB, we postulate a
logistic regression model for the working probability model with covariates age, BMI, SBP, and SBP? and a
negative binomial regression model for the working regression model with covariates age, age?, BMI, BMI?,
SBP, and SBP2.

The results of the analysis are given in Table 1. The results show that the proposed empirical likelihood
estimates [39_12 and ﬁeB are quite similar to the estimates ﬁacc and ﬁaccz of Bartlett et al. [4] and that all four
of these estimates have smaller standard errors than the CCA estimate ﬁc Moreover, the methods that yield
ﬁelg and ﬁaccz produce almost identical results in terms of estimated coefficients and standard errors and, in
particular, render the lowest standard errors among all of the methods. Overall, our analysis indicate that an
increased alcohol consumption per day is associated with an increased SBP, as expected.

5 Simulations

In this section, we conduct a simulation study to compare the proposed empirical likelihood based estimators
with CCA, multiple imputation, IPW, and ACC estimators. We generate the data using the procedure of Bartlett
et al. [4], in which the non-missing indicator variable D is simulated with P(D = 1) = 0.5 and the variables
(X, Z, Y) are generated from a trivariate normal distribution conditional on D :

X (XxD O'g( Oxz Oxy
Z |D ~N (XzD s | Oxz O'% Ozy
Y (XyD Oxy Ozy U?,

with

ax(nyaé ~ 0xz0zy) + aZ(UZYO)Z( - Oxy0xz)

Ay =
22 _ 2
0x07 = Oxz
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such that D 1 Y|(X, Z) is satisfied.
The working probability model used in our simulation study is the logistic regression model:

1

ﬂ(yyZ;VO) :P(D: 1|Y=y’Z:Z) = 1+exp{—(yc+yyy+ yzz)}'

To calculate a working regression model for the optimal regression function my (Y, Z; 8, &), we posit a para-
metric working model f (X|D = 1,Y, Z; ) for the true conditional density function f(X|D = 1, Y, Z) of X given
(D =1,Y,Z). Then the conditional expectation m(Y, Z; 8, £) of X given (D =1, Y,Z) under f (X|D =1, Y, Z; &) is
the corresponding working regression model for mq (Y, Z; B, éy) and is calculated by Monte-Carlo integration.
The conditional mean model of interest is specified as

YIX,Z ~ N (Bo + BxX + BzZ,0°).

We consider two scenarios in our simulation study:
(@) the working regression function m (Y, Z; B, &) is correctly specified;
(b) the working regression function m (Y, Z; 8, &) is misspecified.

For each scenario, we generate 1,000 Monte Carlo data sets, each composed of either n = 500 or n = 1500
subjects according to two different setups:

(1) SETUP A: ax = 1, az = 0, 0% = 05 = 03 = 0.9, 0xz = 0zy = Oxy = 0.25;

(2) SETUPB: ax =1, az = 0, 0% = 09, 0% =1, 0% = 0.8, 0xz = 0.1, 0zy = 0.25, oxy = 0.2.

Under scenario (a), the working regression models for SETUP A and SETUP B are both correctly specified
asm(Y,Z;B,&) = EX|D =1,Y,2) = éc+ &7 + &Y. Under scenario (b), we postulate m(Y, Z; 8, &) = 1+ 0.52% +
0.5Y? for E(X|D = 1,Y,Z) under SETUP A and m(Y, Z; B, &) = 1.2 + 0.5Z? + 0.4Y? for E(X|D = 1, Y, Z) under
SETUP B. For each scenario and setup, we examine the bias, standard deviation (SD), and root mean squared
error (RMSE) of the following estimators:

(i) CCA estimator Bc.
(if) Multiple imputation estimator [SMI by imputing X 10 times from a normal linear regression model for
X|Y,Z.
(iii) IPW estimator [%Ipw based on weights from a logistic regression model with Y and Z as the covariates.
(iv) ﬁacco and [?eu with yo known. In this case, the logistic working probability function 71(y, z; y) satisfies
aZ 2
az0% - ayozy ayoy - az0zy -Z0% + ayazozy — L0

J/Z - ) VY - ﬁ’ VC =
0y0z = Ozy

15

22 2 2 2 2
0y0z = Ozy 0y0z = Ozy

) Bacc, ﬁaccz, ﬁelz, and [3813 with yp unknown using an estimated logistic working probability function.

The simulation results are summarized in Tables 2-5.

Tables 2 and 3, with sample sizes n = 500 and n = 1500, respectively, show the performances of different
estimators under SETUP A and SETUP B when the working regression model is correctly specified. The results
in Tables 2 and 3 can be summarized as follows.

(1) As expected, the biases of the CCA estimator [3(;, the ACC estimators Bacco, ﬁacc, ﬁachy and the empirical
likelihood estimators ﬁeu, Belz and [3813 are all negligible under both setups and for both sample sizes.

(2) The biases of the MI estimator ,@MI and IPW estimator ﬁlpw are significantly larger than those of the
other estimators in most cases for both sample sizes. This is not surprising because both the MI and
IPW estimators require the MAR assumption and are biased when missing is not at random (MNAR).

(3) When yq is known, ﬁc, ﬁacco and [Afen have similar biases, but Bacco and ﬁeu have much smaller standard
deviations and hence smaller RMSEs for S and ;. For Bx, these three estimators have similar RMSEs. In
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Table 2: Bias, SD, and RMSE based on 1,000 simulations with sample size n = 500. The working regression model is correctly

specified.
Estimator Bo Bx Bz
Bias (SD) RMSE Bias (SD) RMSE Bias (SD) RMSE
(1) SETUP A: Missing % = 51.0%
Bc 0.0012 (0.0834) 0.0834 -0.0010 (0.0627) 0.0628 0.0018 (0.0636) 0.0637
BMI -0.2783 (0.0715) 0.2874 0.1760 (0.0609) 0.1862 —0.0494 (0.0445) 0.0665
[3|pw -0.1121(0.0771) 0.1361 0.0007 (0.0543) 0.0543 0.0314 (0.0429) 0.0532
Eacco —-0.0032 (0.0756) 0.0756 -0.0001(0.0647) 0.0647 -0.0001(0.0471) 0.0471
ﬁell —-0.0043 (0.0745) 0.0746 0.0012 (0.0638) 0.0638 -0.0003 (0.0473) 0.0473
ﬁacc -0.0005 (0.0850) 0.0850 0.0004 (0.0649) 0.0649 -0.0015 (0.0481) 0.0481
ﬁach 0.0037 (0.0843) 0.0844 -0.0017 (0.0631) 0.0631 -0.0013 (0.0483) 0.0484
Eelz —-0.0005 (0.0840) 0.0840 0.0005 (0.0633) 0.0633 -0.0011(0.0482) 0.0482
3e13 -0.0016 (0.0835) 0.0835 0.0036 (0.0619) 0.0620 -0.0023 (0.0489) 0.0490
(2) SETUP B: Missing % = 49.4%
[ic —-0.0010 (0.0781) 0.0781 0.0009 (0.0575) 0.0575 —-0.0011(0.0524) 0.0525
EMI —-0.1129 (0.0646) 0.1301 0.0128 (0.0546) 0.0561 -0.0179 (0.0388) 0.0427
[3|pw -0.1019 (0.0681) 0.1226 0.0040 (0.0486) 0.0488 0.0091(0.0389) 0.0400
[;acco -0.0042 (0.0669) 0.0671 0.0012 (0.0576) 0.0576 -0.0004 (0.0385) 0.0385
Eell -0.0047 (0.0666) 0.0667 0.0019 (0.0576) 0.0576 -0.0004 (0.0384) 0.0384
ﬁacc -0.0014 (0.0785) 0.0785 0.0013 (0.0578) 0.0578 -0.0013 (0.0387) 0.0387
ﬁaccz 0.0011 (0.0781) 0.0781 0.0005 (0.0573) 0.0573 -0.0015 (0.0387) 0.0387
ﬁelz -0.0020 (0.0779) 0.0779 0.0019 (0.0575) 0.0576 -0.0013 (0.0386) 0.0386
ﬁelB -0.0026 (0.0779) 0.0779 0.0029 (0.0576) 0.0577 -0.0013 (0.0386) 0.0386

(4)

)

(6)

addition, ﬁeu has slightly smaller RMSEs than ifacco for Bo, Bx and Bz. These observations made for both
sample sizes are in agreement with the theoretical results.

When yq is unknown, Bacc, ,Baccz, /3e12 and ﬁeB have similar RMSEs. Compared to Bc, these estimators have
similar biases but largely reduced standard deviations for ; and thus gain efficiency for ;. As for the
estimation of Sy and Sy, these estimators have similar RMSEs to [EC. These results obtained from both
sample sizes confirm that if the working regression model is correctly specified, l}acc, Bach, Beu and BeB
are asymptotlcally equivalent and at least as efficient as Bc when yq is unknown.

When n = 500, ﬁacc has the largest RMSEs for 8y and Bx under both setups. Furthermore, BeB has the
lowest RMSEs for o and Sx under SETUP A and the lowest RMSEs for 8y and Sz under SETUP B. By
contrast, when n = 1500, the proposed empirical likelihood estimators Belz and BeB have relatively smaller
RMSEs than the ACC estimators [}acc and ﬁaccz. In addition, /§e13 performs best in terms of RMSEs under
both SETUP A and SETUP B.

When the sample size is increased from n = 500 to n = 1500, there is a large reduction in standard
deviations and RMSEs for each estimator.

Tables 4 and 5, with sample sizes n = 500 and n = 1500, respectively, pertain to the situation where the

working regression model is misspecified under both setups. The results in Tables 4 and 5 can be summarized
as follows.

@
)

€)

Similar to the first scenario, ﬁc has negligible biases, whereas ﬁMI and ﬁlpw have very large biases and
hence are biased under both setups and for both sample sizes.

Under SETUP A with yo known and for both sample sizes, Bacco has larger RMSEs than ,Z%C for both B and
Bx, although they are still unbiased. By contrast, ,Z?en has much lower RMSEs for 8y and 87 and a similar
RMSE for Sx compared to ,@C.

Under SETUP B with y, known and for both sample sizes, ,Z;acco has relatively higher biases and larger
RMSEs than ,Bc for both By and Sy, although these estimators are unbiased. Again, ,3e11 has much smaller
RMSE:s for 8y and ;7 and a similar RMSE for Sx compared to ﬁc Moreover, ﬁen always performs better than



DE GRUYTER Yanmei Xie and Biao Zhang: Nonignorable Covariate-Missing Data Problems == 15

Table 3: Bias, SD, and RMSE based on 1,000 simulations with sample size n = 1500. The working regression model is correctly

specified.
Estimator Po Bx Bz
Bias (SD) RMSE Bias (SD) RMSE Bias (SD) RMSE
(1) SETUP A: Missing % = 48.6%
Bc -0.0016 (0.0509) 0.0510 0.0017 (0.0366) 0.0367 -0.0005 (0.0359) 0.0359
BMI -0.2728 (0.0432) 0.2762 0.1727 (0.0354) 0.1763 -0.0468 (0.0266) 0.0538
wa —-0.1086 (0.0435) 0.1170 0.0005 (0.0305) 0.0305 0.0321(0.0261) 0.0414
Bacco —-0.0019 (0.0449) 0.0450 0.0012 (0.0373) 0.0373 0.0012 (0.0282) 0.0282
ﬁeu -0.0026 (0.0445) 0.0446 0.0020 (0.0367) 0.0368 0.0009 (0.0280) 0.0281
Bacc -0.0015 (0.0513) 0.0513 0.0015 (0.0374) 0.0374 0.0005 (0.0286) 0.0286
Baccz -0.0004 (0.0512) 0.0512 0.0012 (0.0367) 0.0367 0.0003 (0.0284) 0.0284
Belz -0.0018 (0.0510) 0.0511 0.0019 (0.0368) 0.0368 0.0004 (0.0283) 0.0283
Bel3 -0.0015 (0.0510) 0.0510 0.0016 (0.0367) 0.0367 0.0005 (0.0283) 0.0283
(2) SETUP B: Missing % = 50.3%
Bc 0.0010 (0.0468) 0.0468 -0.0009 (0.0339) 0.0339 0.0001(0.0315) 0.0315
ﬁM| -0.1086 (0.0387) 0.1153 0.0108 (0.0322) 0.0339 -0.0172 (0.0233) 0.0289
wa -0.0996 (0.0404) 0.1075 0.0031(0.0277) 0.0279 0.0090 (0.0231) 0.0248
Bacco -0.0001(0.0398) 0.0398 -0.0005 (0.0340) 0.0340 -0.0005 (0.0230) 0.0230
Bell 0.0000 (0.0397) 0.0397 -0.0005 (0.0339) 0.0339 -0.0004 (0.0230) 0.0230
i?acc 0.0007 (0.0469) 0.0469 -0.0006 (0.0340) 0.0340 -0.0005 (0.0232) 0.0232
Bach 0.0019 (0.0469) 0.0469 -0.0011(0.0339) 0.0339 -0.0005 (0.0232) 0.0233
Belz 0.0008 (0.0467) 0.0467 -0.0007 (0.0339) 0.0339 -0.0004 (0.0232) 0.0232
/}el3 0.0009 (0.0467) 0.0467 -0.0008 (0.0339) 0.0339 -0.0004 (0.0232) 0.0232

(4)

)

(6)

Bacco in terms of RMSE. These results confirm our asymptotic theory that when yy is known, the empirical
likelihood estimator Ben is at least as efficient as the CCA estimator ﬁc whether or not the working regres-
sion function is correctly specified. In contrast, the ACC estimator Bacco is not guaranteed to be at least as
efficient as ﬁc.

Under SETUP A with yo unknown and for both sample sizes, ﬁacc has larger RMSEs than ﬁc for By and Bx;
both estimators are unbiased. It is seen that ﬁacc2y [39_12 and Belg have similar RMSEs; they all gain efficiency
for 7 compared to ﬁc, while having similar efficiency to ﬁc for Bo and BX In particular, when n = 500,

ﬁelg has the lowest RMSEs for both y and x and has a similar RMSE to ﬁaccz for 7. By contrast, when
n = 1500, ,8913 has slightly smaller RMSEs than both ﬁelz and ,Bacc2a and thus has the lowest RMSEs under
SETUP A.

Under SETUP B with yp unknown, Z%acc has larger RMSEs than ﬁc for Bx for both sample sizes, although
they are unbiased. When n = 500, ,@eB has the lowest RMSEs for 8y and Bx and a similar RMSE for f3;
compared to ,@accz and ,Bel2- For n = 1500, we observe that BaCCZ, Belb and ﬁelg have almost same RMSEs;
they all gain efficiency for 7 compared to BC, while having similar efficiency to ,f%c for Bo and Bx. These
results support our asymptotic theory that when y; is unknown, ﬁelg and ﬁaccz are asymptotically equi-
valent and at least as efficient as ﬁc whether or not the working regression function is correctly specified.
On the other hand, ﬁacc is not guaranteed to be at least as efficient as ﬁc.

The biases of BaCCO in absolute value are at least 20% larger for n = 500 than those for n = 1500 under
both setups, except for the case with S, under SETUP B. By contrast, the biases of Bacc in absolute value
are at least 43% larger for n = 500 than those for n = 1500 for 8y and Bx under both setups; the biases of
ﬁacc are, nevertheless, smaller for n = 500 than for n = 1500 for 87 under both setups. Again, we observe
that when the sample size is increased from n = 500 to n = 1500, there is a large reduction in standard

deviations and RMSEs for each estimator. R
In summary, our simulation results with sample sizes n = 500 and n = 1500 indicate that S}, always per-

forms better than ﬁaec in terms of RMSE whether or not the working regression model is correctly specified,
although there is no direct asymptotic efficiency comparison between them in our asymptotic theory. Also in
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Table 4: Bias, SD, and RMSE based on 1,000 simulations with sample size n = 500. The working regression model is

DE GRUYTER

misspecified.
Estimator Bo Bx B
Bias (SD) RMSE Bias (SD) RMSE Bias (SD) RMSE
(1) SETUP A: Missing % = 49.6%
Bc -0.0017 (0.0854) 0.0854 0.0008 (0.0629) 0.0629 -0.0016 (0.0611) 0.0612
BMI -0.2668 (0.0711) 0.2761 0.1678 (0.0606) 0.1784 -0.0475 (0.0440) 0.0647
[ﬂpw -0.1062 (0.0713) 0.1279 -0.0007 (0.0511) 0.0511 0.0300 (0.0437) 0.0530
Eacco -0.0063 (0.0961) 0.0963 0.0097 (0.0892) 0.0897 -0.0050 (0.0516) 0.0518
ﬁell -0.0001 (0.0750) 0.0750 0.0020 (0.0644) 0.0644 -0.0019 (0.0469) 0.0470
ﬁacc -0.0026 (0.0909) 0.0910 0.0018 (0.0705) 0.0705 -0.0008 (0.0479) 0.0479
ﬁaccz 0.0007 (0.0857) 0.0857 0.0002 (0.0629) 0.0629 -0.0011(0.0467) 0.0467
Eelz -0.0032 (0.0862) 0.0863 0.0028 (0.0640) 0.0640 -0.0012 (0.0469) 0.0469
l}eB -0.0066 (0.0850) 0.0852 0.0022 (0.0629) 0.0629 -0.0021(0.0469) 0.0469
(2) SETUP B: Missing % = 49.6%
ﬁc -0.0012 (0.0779) 0.0780 0.0026 (0.0568) 0.0569 0.0004 (0.0541) 0.0541
[3,\/“ -0.1089 (0.0651) 0.1269 0.0132(0.0548) 0.0563 -0.0168 (0.0402) 0.0436
[3|pw -0.0996 (0.0696) 0.1215 0.0065 (0.0480) 0.0484 0.0095 (0.0400) 0.0411
[;acco -0.0053 (0.0852) 0.0854 0.0093 (0.0799) 0.0804 -0.0012 (0.0421) 0.0421
[;ell -0.0019 (0.0666) 0.0667 0.0047 (0.0572) 0.0574 -0.0005 (0.0412) 0.0412
ﬁacc -0.0030 (0.0801) 0.0802 0.0048 (0.0605) 0.0607 -0.0005 (0.0406) 0.0406
ﬁaccz 0.0014 (0.0788) 0.0788 0.0019 (0.0569) 0.0569 -0.0006 (0.0407) 0.0407
ﬁelz -0.0029 (0.0781) 0.0782 0.0048 (0.0570) 0.0572 -0.0004 (0.0408) 0.0408
ﬁelB -0.0052 (0.0775) 0.0777 0.0014 (0.0568) 0.0568 -0.0016 (0.0407) 0.0408
Table 5: Bias, SD, and RMSE based on 1,000 simulations with sample size n = 1500. The working regression model is
misspecified.
Estimator Bo Bx B
Bias (SD) RMSE Bias (SD) RMSE Bias (SD) RMSE
(1) SETUP A: Missing % = 50.0%
Bc 0.0003 (0.0477) 0.0477 —-0.0013 (0.0356) 0.0356 -0.0012 (0.0354) 0.0354
BMI —-0.2748 (0.0416) 0.2780 0.1732(0.0347) 0.1767 —-0.0495 (0.0254) 0.0557
[ﬂpw -0.1085 (0.0422) 0.1164 -0.0019 (0.0298) 0.0298 0.0300 (0.0247) 0.0389
l}acco 0.0052 (0.0499) 0.0502 —-0.0011 (0.0444) 0.0444 0.0026 (0.0284) 0.0285
Eell -0.0042 (0.0421) 0.0423 -0.0006 (0.0359) 0.0359 -0.0007 (0.0272) 0.0272
ﬁacc -0.0001(0.0494) 0.0494 -0.0007 (0.0386) 0.0386 -0.0013 (0.0275) 0.0275
[;acc2 0.0011(0.0476) 0.0477 -0.0014 (0.0355) 0.0355 -0.0015 (0.0270) 0.0270
ﬁelz -0.0005 (0.0477) 0.0477 —-0.0003 (0.0356) 0.0356 -0.0014 (0.0270) 0.0270
3e13 0.0001(0.0475) 0.0475 -0.0009 (0.0355) 0.0355 -0.0013 (0.0269) 0.0270
(2) SETUP B: Missing % = 50.7%
[3( —-0.0016 (0.0453) 0.0453 0.0017 (0.0330) 0.0330 -0.0014 (0.0306) 0.0306
[3,\/“ -0.1117 (0.0382) 0.1181 0.0137 (0.0319) 0.0347 -0.0172 (0.0220) 0.0279
[ﬂpw -0.1018 (0.0388) 0.1089 0.0054 (0.0278) 0.0283 0.0094 (0.0220) 0.0239
[;acco -0.0031(0.0484) 0.0485 0.0037 (0.0446) 0.0448 -0.0012 (0.0230) 0.0230
ﬁen -0.0023 (0.0385) 0.0386 0.0025 (0.0330) 0.0331 -0.0010 (0.0224) 0.0224
ﬁacc -0.0021(0.0459) 0.0459 0.0022 (0.0345) 0.0346 -0.0013 (0.0220) 0.0220
ﬁach -0.0008 (0.0453) 0.0453 0.0015 (0.0330) 0.0330 -0.0014 (0.0220) 0.0220
ﬁelz -0.0024 (0.0452) 0.0453 0.0025 (0.0329) 0.0330 -0.0014 (0.0221) 0.0222
ﬁel3 —-0.0017 (0.0453) 0.0453 0.0018 (0.0330) 0.0330 -0.0013 (0.0220) 0.0220

our simulation scenarios, deB performs at least as well as [A%accz, even though the reduction in RMSE is some-
times very slight. Finally, the nine estimators we have considered in Tables 2-5 are not directly comparable
between the two cases, yy is known versus yg is unknown.
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6 Concluding remarks

In this paper, we have studied empirical likelihood methods for estimating the regression coefficients in a
nonignorable covariate-missing data problem under the conditional independence assumption advocated
by Bartlett et al. [4]. We have proposed three unbiased estimating functions and three empirical likelihood-
based estimators of the regression coefficients through specification of a working probability model of
missingness and a working regression model. The proposed empirical likelihood methods can be viewed
as pseudo-empirical likelihood methods for estimation of 8 because we have employed the maximum like-
lihood estimator p, of y rather than the maximum empirical likelihood estimator of y. We have also made
efficiency comparisons of the three proposed estimators with other existing estimators. The simulation res-
ults indicate that the proposed empirical likelihood estimators have competitive finite sample properties in
terms of bias and root mean square error. The proposed empirical likelihood approach is illustrated using
an analysis of the alcohol and blood pressure data from the US National Health and Nutrition Examination
Survey (NHANES).

An alternative empirical likelihood method to the pseudo empirical likelihood method discussed in
this paper is to simultaneously estimate f and y by maximizing the profile empirical likelihood function
jointly with respect to (B, y); this gives rise to studying the maximum empirical likelihood estimator of (8, ).
Another issue is to study the empirical likelihood ratio test for testing the linear null hypothesis Hy : C8 = CBo
with C being a r x p matrix; this leads to studying the constraint maximum empirical likelihood estimation
of B under linear constraints on the regression parameter in nonignorable covariate-missing data problems.
These considerations pave an avenue for further exploration.

Acknowledgment: We are grateful to the Editor, Professor Moulinath Banerjee, two reviewers for a number
of helpful comments and suggestions, and to Dr. Jonathan Bartlett for providing the NHANES dataset.

Appendix: Proofs

Here we provide a proof for Theorem 2. The proof of Theorem 1 is similar to that of Theorem 2 and is therefore
omitted here.

Regularity Conditions

Py, z; )
9yi0¥50yi

true value o and | 333},’:3(]}’,]23;3 | is bounded by an integrable function for all y in this neighborhood.

(A2) For all (y, z), nt(y, z; y) € (0,1) for all y in a neighborhood of yy.

(A3) The matrix S,, is positive definite and E{||m, (Y, Z, y)||?} < oo, where S,, is defined in eq. (11) below.

(A1) For all (y, z), n(y, z; y) admits all third partial derivatives for all ¥ in a neighborhood of the

(A4) For all (y, z,x), U(y, z, x; B) admits all second partial derivatives %{fﬁj‘m for all B in a neighborhood
of By and ‘%&i‘m‘ is bounded by an integrable function in this neighborhood. Also, dU(y, z, x; B)/3f has

finite second-order moments and E{U"(Y, Z, X, Bo)U(Y, Z, X, Bo)} < oc.
2 . 2 .
(A5) For all (v, z), m(y, z; B, §) admits all second partial derivatives 2 myzB8) and ? ”.’O;’gé/f’f) forall (8,¢)ina

0B;0B; 3¢
: - 92m(y,z;8,8)) 92m(y,z;8,8))
neighborhood of (8o, £*). Moreover, W| and |W
this neighborhood.
(A6) The matrices C, Cs, and Cs — CZS;1C§ are invertible, where Ci, C5, and Cs are, respectively, defined in eqs
(14) and (19) below.

| are bounded by an integrable function in

Proof of Theorem 2: For parts (a) and (b), under regularity conditions (A1)-(A3), it can be shown that the
maximum likelihood estimator p, solves the score equation U,(y) = 0 in eq. (3) and has influence function
¥5,(Y, X, D; y0) = S,'85(Y, Z, D; o), where
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1)

_ [ m, (Y, Z; yo)r, (Y, Z; yo) ]
4 (Y, Z; yo{1 - n(Y, Z; yo)t |

Since ﬁel3 maximizes ¢3(fB) in eq. (8) for each fixed A, it is seen from eqs (8), (9), and (3) that (/13,,, BeB, n)
satisfies the equations U3n(/13m Bel3, Vns éyn 0, Q3n(/13m BeB, Vns é'n 0, and Uy(yy) = 0, where

GATG(Y,',ZI‘,D,',XI'; ,v,&)
1az3(ﬁ/ty) i O i)

1
Q3n(A, B, v, 8) = ap ; 1+ A7G(Y;, Z;, Dy, Xi; B, v, &)

Under the regularity conditions in (A1)-(A6), it can be shown that (ﬁelg, ;13;1, 7n) is an «/n-consistent estimator
of (By, 0@*®*1 1,0y, An application of a first-order Taylor expansion gives

1 B S 2 AU (X%, B, v, &%) 4
0 = Usn(A3n, Bei3s Pns €n) = Usn(0, Bo, 0, &) + M\ 30> Pns Vn Asn

AT
8U"/\n’ n’/n? * aU"An’ n/n» *
3(33ﬁ 47 (Bers — Bo) + oo By - 87) (P = v0),
ﬁr ayr
3 P > 2 a n A ns Pns /n» *
0= QBn(ABn; ﬁeB; ?n, fn) = QBn(O, BO’ Y05 gn) Q3 ( 3 3fT V f 3n
a n/\n, n*/n» * a n/ln, n»/n» *
Q35 aﬁ Vs &%) (BeB By + Q3nA5,, By vt f o),
ﬁr ayT
aU,, .
0 = Unt7) = Unt) + 2208 5, -3, 1)

where (A}, B, v,) is some intermediate value between (ﬁ3n, [3913, vn) and (0, Bo, o). As n — oo, it follows from
the law of large numbers that

WinPsw B ¥2257) 2, g1 6y, 2, D, X Bos o, £)G¥ (Y. Z, D, X Bos v0u £9)) = Hin,

AT
8U3n(}l3n’ﬁn’ Vn’{*) P 8G(Y’Z’D’X;BO’ )/O,f*) =Hp = G
O op 12 0)’
OUsn5: By i12€7) b [0G(Y, Z, D, X; o, v0,67) | _ (O
ayT ayT
0 AL BE, pE, EF T YZDX , Y0
Q3n( BHaf: yn { ) P 8G ( BO Yo € )} H21 H{Z — (CT, OT),
8Q3H(A3nyﬁn7 ynyf*) P 3Q3n(/13n,ﬁn» ynyg* 14 aUn()’ ) p
0, = 0, _SV’ (13)
apr ayT ayT
where
dU(Y, Z, X; Po) . ¢
¢ - E{DTISO}, Ca = EGm(Y, Z; fo, €9V, Z o)), Cs = —(52). (14)
Y

Furthermore, it can be shown after some algebra that

Usn(0, Bo, 0, &) = U3n(0, Bo, 0, £) + op(n?),
QBH(O’ BO’ Y0, én) = Q3"(0’ ﬁOa Y0 '{*) + Op(n_l/z). (15)
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Combining egs (12), (13), and (15) yields

N -1
A3n _ Hy Hyp _Un(ﬁO: Y05 ‘f*)> -1/2
(BeB - ﬂo) <H21 0 ) ( 0 Forn )

_(Hl_ll + H1_11H12H2_211H21H1_11)> _1p
= _ ,. Ulm(ﬁO, Y0, 5*) +Op(n v )s
( H2§1H21H111

where Hy.q = —H21H1_11H12 and

n

1 g1(Yi, Zi, Dy, Xi; Bo) )

U ’ ’ *) = - < )
nlBo- 0.4 n g 83(Yi, Zi, Di; Bo, yo, &) + C3S,1g3(Yi, Zi, Dis o)
gZ(Yy Z’ D;ﬂa Y {)
Y’ Z’ D; ’ b = .
g0, 2 D:,7,9) ( &(V,2,D; )
As a result, it follows from eqs (17) and (18) that we can write
Beis - Bo = HylyHo Hy Usn(Bos yo, €%) + op(n?)
1 _
= _H Z C11|:gl(yia Zl" DiaXi;BO) - C7 {gZ(Y'l’ Zi’Di;BO’ Y0, '{*) - C28y1g3(yi’Zi’Di; VO)}]
i=1

+0,(n"1?),

where

C4 = E[DU(Y, Z, X; Bo)(1 - n(Y, Z; yo)Im" (Y, Z; Bo, )],
Cs = E[n(Y, Z; yo){1 - n(Y, Z; yo)Im(Y, Z; Bo, E*)Ym™ (Y, Z; Bo, £¥)],
ﬂ;(Y’ Z; )/0)

Ce=E|DU(Y,Z,X; —_
° [ ( Bo) (Y, Z; yo)

}, C7 = (C4 = C6S,'C5)(C5 - S, CH) 7.

This, together with Slutsky’s theorem, implies that «/ﬁ(ﬁeB - Bo) 4 Np(0, Z¢13). The proof is complete.
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