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We congratulate Tang and Ju for their refined review
paper on the recent statistical inference of nonignorable
missing data. This paper covers various topics in miss-
ing data analysis including semiparametric estimation,
Bayesian inference, structural equation modelling, sen-
sitivity analysis and model selection, so that it fills the
gap between complete and missing data analysis.

We have a comment on the semiparametric esti-
mation of mean functionals. With known y, they
used ‘n~! )" &%(y) =0 as a calibration condition
in Section 3.4, where & (y) = &;iyi/mi(y) + {1 — 8i/m;
(y)}mo(x;). In a similar way, ‘n~! Ziéi(y) =0’ also
works as a calibration condition from E{d;y; + (1 —
8i)mo(x3y)} =0, where &(y) = diyi + (1 — 8;)ir)
(x5 ). However, as is pointed out in the paper, y
is generally unknown, and to estimate it, some addi-
tional conditions are needed. Therefore, one can apply
the idea of Shao and Wang (2016) introduced in the
beginning of Section 3 as the calibration conditions, i.e.

Y piEiy) =6,

i=1

n
ZPiMl()’i)ubSi,gy,)/) =0, = 1,...,L,

i=1

where g, is the nonparametric estimator of the g-
function. Let f(@, y) be the empirical likelihood with
the calibration conditions. Then, an estimator can be
obtained as the maximiser of the empirical likelihood.
In addition, according to Qin and Lawless (1994),
if Oy is the true value, the following profile empiri-
cal log-likelihood ratio function for & would have the
asymptotic chi-squared distribution under some regu-
larity conditions:

R = 2{max £(6y, y) — max £(6,y)}.
Y 0.y

This estimator has two advantages compared to
Zhao, Zhao, and Tang (2013): it does not require (i)
the previous knowledge of y and (ii) correct specifi-
cation of g(x). Because this estimator does not require
estimating the asymptotic variance, it is superior to
Shao and Wang (2016)’s method with respect to esti-
mation of the asymptotic variance or the statistical
testing.
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