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The Estimation of Generalized Varying-Coefficient Model
with Response Variables Missing at Random

LI Zhigiang(1), XUE Liugen(2)

(DCollege of Sciences, Beijing University of Chemical Technology, Beijing 100029;
College of Applied Sciences, Beijing University of Technology, Beijing 100022; (2)
College of Applied Sciences, Beijing University of Technology, Beijing 100022.

Abstract A quasi-likelihood estimation is considered for nonparameter coefficient function in
generalized varying-coefficient model with response variables missing at random. It is shown
that the proposed estimation is asymptotically normal, moreover, the asymptotical bias and
the variance of the estimation are given.
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