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Abstract We derive new representations of the efficient score for the coarse data
problems based on Neumann series expansion. The representations can be applied
to both ignorable and nonignorable coarse data. Approximations to the new repre-
sentations may be used for computing locally efficient scores in such problems. We
show that many of the successive approximation approaches to the computation of
the locally efficient score proposed in the literature for such problems can be derived
as special cases of the representations. In addition, the representations lead to new
algorithms for computing the locally efficient scores for the coarse data problems.

Keywords Auxiliary variable · Adjoint operator · Coarsening at random ·
Nonparametric information operator · Projection

1 Introduction

Coarse data (Heijtan and Rubin 1991; Heitjan 1994) are commonly occurred in bio-
medical data. The maximum likelihood approach is often used in analyzing such data.
One of the problems with the use of the maximum likelihood approach is that addi-
tional high-dimensional nuisance models may need to be specified. Misspecification of
those models is of concern in practice. To address this concern, semiparametric mod-
els may be used and the efficient estimation procedure may be considered. Estimation
of the parameters in semiparametric models with coarse data has been extensively
studied. See for examples Bickel et al. (1993), Robins et al. (1994), Rotnitzky and
Robins (1997), Scharfstein et al. (1999), and van der Laan and Robins (2003) among
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others. It is well known that finding the semiparametric efficient estimator for coarse
data problems is inherently complex. Even when a representation of the semiparamet-
ric efficient estimating score is obtained, deriving the locally semiparametric efficient
estimator from the score representation can still be computationally challenging.

The approach proposed by Robins and coauthors to find the efficient score for
coarse data problems is through augmented weighted estimating equations. Many
useful estimating methods were generated from their approach. However, the efficient
score represented in their approach usually involves an integral equation which is hard
to solve (Nan et al. 2004; Yu and Nan 2006). As a result, successive approximation
algorithms were proposed (Robins and Wang 1998). Substantial analytical effort may
be required in deriving their algorithm. In this article, we derive new representations
of the efficient score, which are simpler to obtain, for the general coarse data problems
based on Neumann series expansion. Approximations to the locally efficient score can
be naturally obtained from the representations. Furthermore, most of the successive
approximation approaches proposed in the literature to finding locally efficient scores
with coarsening data can be derived as special cases of the proposed approaches. We
concentrate on the general representations of the efficient score in this article and leave
the development of theories for estimation and inference based on the approximate
score for future studies. Note that Chen (2009) presented such a theory for a special
case of the general representations discussed in this paper.

The remainder of the article is organized as follows. In Sect. 2, we introduce the
semiparametric estimation problem with observed coarse data. New representations
for the semiparametric efficient score based on the Neumann series expansion are
derived in Sect. 3. The new representations are then applied to both ignorable and
nonignorable missing data problems to obtain the successive approximation algo-
rithms proposed in the literature. Some new algorithms are also derived from the
representations. The article is concluded with a discussion on the use of the approxi-
mation in practice.

2 The semiparametric problem for coarse data

Let Y be the full data and R be the coarse data variable. Let g be a known vector
function defined on R and Y such that Z = g(R,Y ) is the observed coarsen data.
For missing data problems (Little and Rubin 2002), R is the missing data indicator
and g(R,Y ) = {R, R(Y )}, where a component of R takes value 1 if the correspond-
ing component of Y is observed, 0 otherwise, and a component of R(Y ) equals the
corresponding component of Y if the corresponding component of R takes value
1, and is missing [takes the set value (−∞,+∞)] if the corresponding component
of R takes value 0. For censoring data, R is the censoring variable and g(R,Y ) =
{1{Y≤R},min(R,Y )}.

Let the density of the distribution for (R,Y ) with respect to μ, a product of
count measures and Lebesgue measures, be π(R|Y, α, ξ) f (Y, β, θ), where (α, β) ∈
�, (ξ, θ) ∈ � × 	. (α, β) are the parameters of interest and are usually Euclidean
parameters. (ξ, θ) are nuisance parameters, which are usually of infinite dimension. Let
η = (α, β, ξ, θ) and letLdenote the collection of all the models Pη withη ∈ �×�×	.
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Representation of efficient score 499

Suppose that each of �, �, and 	 is a subset of a Hilbert space. Let

H =
{

h =(h1, h2, h3, h4)|Pη+ hn/
√

n ∈L, hn →h in the product norm of �×�×	
}
.

Assume that H = H1 × H2 × H3 × H4, where Hk = {hk |h = (h1, h2, h3, h4) ∈ H} is
a Hilbert space under the inner product of the corresponding (Hilbert) parameter space,
k = 1, 2, 3, 4. Denote the inner product in space Hk by 〈·, ·〉Hk , for k = 1, 2, 3, 4.
Assume that H1 × H2 does not change for any η ∈ � × � × 	. Note that both
H3 and H4 may depend on η. But the inner product, and thus the derived norm, on
H3 and H4 does not depend on η. Assume further that {π(R|Y, α, ξ) f (Y, β, θ)}1/2 is
Fréchet differentiable with respect to η in L2(μ). Following the convention (Bickel
et al. 1993), let the derivative be denoted by

1

2
{π(R|Y, α, ξ) f (Y, β, θ)}1/2 {A1η(h1)+ A2η(h2)+ A3η(h3)+ A4η(h4)

}
,

where hk ∈ Hk , for k = 1, 2, 3, 4. The score operator at η with (R,Y ) observed is
defined as the Fréchet derivative times 2{π(R|Y, α, ξ) f (Y, β, θ)}−1/2, which is,

Aηh = A1η(h1)+ A2η(h2)+ A3η(h3)+ A4η(h4).

The actual observed data are Z = g(R,Y ). The density for the observed data is

∫
{(r,y)|g(r,y)=z}

π(r |Y, α, ξ) f (Y, β, θ)dμ(r, y).

Suppose that the Fréchet derivative with respect to η in L2(μ) exists. This has been
verified in missing data and censoring data problems (Bickel et al. 1993). Denote the
score operator by

Bηh = B1η(h1)+ B2η(h2)+ B3η(h3)+ B4η(h4),

where Bkηhk = Eη{Akηhk |g(R,Y )}, for k = 1, 2, 3, 4. The semiparametric efficient
score for estimating (α, β) with observed data Z = g(R,Y ) can be expressed as

ProjPη [B1η(h1)+ B2η(h2)|
{

B3η(H3)+ B4η(H4)
}⊥],

where {B3η(H3)+ B4η(H4)}⊥ denotes the orthogonal complement of the linear space
B3η(H3)+B4η(H4) in L2(Pη). Let Baη(h1, h2) = B1η(h1)+B2η(h2) and Bbη(h3, h4)

= B3η(h3)+ B4η(h4). From the existence of projection, for any fixed (h1, h2) ∈ H1 ×
H2, there exists an u ∈ Bbη(H3 × H4), the closure of the linear space Bbη(H3 × H4),
such that

〈Baη(h1, h2)− u,Bbη(h3, h4)〉L2(Pη) = 0,
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for all (h3, h4) ∈ H3 × H4. If we assume further that Bbη(H3 × H4) is a closed linear
space, there exists an (h∗

3, h∗
4) ∈ H3 × H4 such that u = Bbη(h∗

3, h∗
4). It follows from

the assumption that

ProjPη [Baη(h1, h2)|{Bbη(H3 × H4)}⊥]
= Baη(h1, h2)− ProjPη

[Baη(h1, h2)|Bbη(H3 × H4)
]
,

or equivalently that

〈Baη(h1, h2)− Bbη
(
h∗

3, h∗
4

)
,Bbη(h3, h4)〉L2(Pη) = 0.

Note that for any bounded linear operator A mapping H3 × H4 to L2(Pη), and any
S ∈ L2(Pη), 〈S, A(h3, h4)〉L2(Pη) defines a linear functional on H3 × H4. By Riesz

representation theorem, there exists a unique (h0
3, h0

4) ∈ H3 × H4 such that

〈S, A(h3, h4)〉L2(Pη) = 〈(h0
3, h0

4), (h3, h4)〉H3×H4 .

The adjoint operator of A, denote by A∗, is defined as the map from L2(Pη) to H3× H4
satisfying A∗S = (h0

3, h0
4). By applying this definition of adjoint operator to Bbη, it

follows that

0 = 〈Baη(h1, h2)− Bbη
(
h∗

3, h∗
4

)
,Bbη(h3, h4)〉L2(Pη)

= 〈B∗
bη

{Baη(h1, h2)− Bbη
(
h∗

3, h∗
4

)}
, (h3, h4)〉H3×H4 ,

for all (h3, h4) ∈ H3 × H4, where B∗
bη is the adjoint operator of Bbη. It can now be

seen that (h∗
3, h∗

4) ∈ H3 × H4 satisfies the normal equation

B∗
bηBbη(h

∗
3, h∗

4) = B∗
bηBaη(h1, h2).

When B∗
bηBbη, as a map from H3 × H4 to itself, is continuously invertible,

(
h∗

3, h∗
4

) = (B∗
bηBbη)

−1B∗
bηBaη(h1, h2).

The projection can now be expressed as

Baη(h1, h2)− Bbη{(B∗
bηBbη)

−1B∗
bηBaη(h1, h2)}

= {I − Bbη(B∗
bηBbη)

−1B∗
bη}Baη(h1, h2).

3 New representations of the semiparametric efficient score

Note that Bbη and B∗
bη are relatively easy to find. In comparison, the primary difficulty

in finding the projection is to find the inverse of B∗
bηBbη. Neumann series expansion

can be used to eliminate the necessity of finding the inverse as follows.
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Representation of efficient score 501

For a positive constant c, note that

〈
(h3, h4),

(
I − 1

c
B∗

bηBbη

)
(h3, h4)

〉

H3×H4

= ||(h3, h4)||2H3×H4
− 1

c
〈(h3, h4),B∗

bηBbη(h3, h4)〉H3×H4

≥
{

1 − ||B∗
bηBbη||H3×H4

c

}
||(h3, h4)||2H3×H4

,

and

≤
⎧⎨
⎩1 −

λmin
B∗

bηBbη

c

⎫⎬
⎭ ||(h3, h4)||2H3×H4

,

where λmin
B∗

bηBbη
is the minimal spectral point of B∗

bηBbη. The constant c can be chosen

sufficiently large such that I − 1
c B∗

bηBbη is a positive definite operator with norm in
H3 × H4 less than 1. Suppose that c has thus been chosen. Note that

(
B∗

bηBbη

)−1 = 1

c

{
I −

(
I − 1

c
B∗

bηBbη

)}−1

= 1

c

∞∑
k=0

(
I − 1

c
B∗

bηBbη

)k

,

and

1

c
Bbη

(
I − 1

c
B∗

bηBbη

)k

B∗
bη = 1

c
BbηB∗

bη

(
I − 1

c
BbηB∗

bη

)k

.

By applying those equalities, it can be seen that the projection operator can be rewritten
as

I − Bbη

(
B∗

bηBbη

)−1 B∗
bη = I − 1

c
Bbη

∞∑
k=0

(
I − 1

c
B∗

bηBbη

)k

B∗
bη

= I − 1

c
Bbη

N−1∑
k=0

(
I − 1

c
B∗

bηBbη

)k

B∗
bη

−1

c
Bbη

∞∑
k=N

(
I − 1

c
B∗

bηBbη

)k

B∗
bη.

It can be seen that

I − 1

c
Bbη

N−1∑
k=0

(
I − 1

c
B∗

bηBbη

)k

B∗
bη =

(
I − 1

c
BbηB∗

bη

)N

.
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Further
∣∣∣∣∣

∣∣∣∣∣
1

c
Bbη

∞∑
k=N

(
I − 1

c
B∗

bηBbη

)k

B∗
bη

∣∣∣∣∣

∣∣∣∣∣
L2(Pη)

≤ 1

c
||Bbη||H3×H4

∞∑
k=N

||I − 1

c
B∗

bηBbη||N
H3×H4

∣∣∣
∣∣∣B∗

bη

∣∣∣
∣∣∣
L2(Pη)

=
∣∣∣∣
∣∣∣∣I − 1

c
B∗

bηBbη

∣∣∣∣
∣∣∣∣
N

H3×H4

1
c ||Bbη||H3×H4

∣∣∣
∣∣∣B∗

bη

∣∣∣
∣∣∣
L2(Pη)

1 −
∣∣∣
∣∣∣I − 1

c B∗
bηBbη

∣∣∣
∣∣∣

H3×H4

→ 0 as N → ∞.

It can now be seen that

I − Bbη(B∗
bηBbη)

−1B∗
bη = lim

N→∞

(
I − 1

c
BbηB∗

bη

)N

,

where the limit is in the sense of induced L2(Pη) norm for the operators. This leads
to a representation of the semiparametric efficient score as

lim
N→∞

(
I − 1

c
BbηB∗

bη

)N

Baη(h1, h2) (1)

The foregoing derivation requires that c be greater than the norm of B∗
bηBbη and

the inverse of B∗
bηBbη exist. In fact, neither condition is necessary for the expansion,

as we see in the following theorem.

Theorem 1 Suppose that Bbη is a bounded linear operator on H3 × H4, a Hilbert
space.

1. The projection of Eη{A1ηh1 + A2ηh2|g(R,Y )} to the null space of BbηB∗
bη is (1),

where c is a constant such that |1−λ/c| < 1 for all λ, the nonzero spectral points
of B∗

bηBbη.
2. When the normal equation B∗

bηBbηh2 = B∗
bηEη{A1ηh1 + A2ηh2|g(R,Y )} has at

least one solution, (1) is also the projection of E{A1ηh1 + A2ηh2|g(R,Y )} to
B⊥

bη(H3 × H4).
3. A sufficient condition for the normal equation to have at least one solution is that

Bbη(H3 × H4) is a closed linear space. A sufficient (and necessary) condition for
Bbη(H3× H4) to be a closed linear space is that B∗

bηBbη is continuously invertible.

The proof of the theorem is given in the Appendix. Note that in the foregoing
theorem, c needs to be greater than 1

2 ||B∗
bηBbη||. To achieve a better convergence

rate in the approximation, c should be chosen in such a way that |1 − λ/c| < 1 and
as small as possible for all nonzero spectral points. If we know the maximal value
(λmax = ||B∗

bηBbη||) and the minimal nonzero value (λmin) of the spectral points,
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Representation of efficient score 503

the choice of c = (λmax + λmin)/2 yields the best geometric rate of convergence as
(λmax − λmin)/(λmax + λmin). In many applications, we do not know either λmax or
λmin. In those cases, an upper bound on the spectral points is enough.

The foregoing theorem can be generalized as follows. For any self-adjoint non-
negative definite operator W from H3 × H4 to itself, W1/2 is defined and is also
a self-adjoint nonnegative definite operator from H3 × H4 to itself. If the range of
BbηW1/2 is the same as the range of Bbη, i.e., BbηW1/2(H3 × H4) = Bbη(H3 × H4),
we can redefine Bbη as BbηW1/2 and replace B∗

bη by W1/2B∗
bη to obtain a useful

variation of Theorem 1. Note that c can be absorbed into W .

Theorem 2 Suppose that Bbη is a bounded linear operator on H3 × H4, a Hilbert
space. Suppose also that W is a self-adjoint operator from H3 × H4 to H3 × H4
satisfying BbηW1/2(H3 × H4) = Bbη(H3 × H4).

1. The projection of Eη{A1ηh1 + A2ηh2|g(R,Y )} to the null space of BbηWB∗
bη is

lim
N→∞

(
I − BbηWB∗

bη

)N Baη(h1, h2), (2)

where |1 − λ| < 1 for all λ, the nonzero spectral points of W1/2B∗
bηBbηW1/2.

2. When the normal equation B∗
bηBbη(h3, h4) = B∗

bηEη{A1ηh1 + A2ηh2|g(R,Y )}
has at least one solution, (2) is also the projection of E{A1ηh1 + A2ηh2|g(R,Y )}
to B⊥

bη(H3 × H4).

Proof Only the second claim requires a proof. The second claim is proved if we can
show that

W1/2B∗
bηBbηW1/2(h∗

3, h∗
4) = W1/2B∗

bηEη{A1ηh1 + A2ηh2|g(R,Y )}
has at least one solution in H3 × H4 if and only if B∗

bηBbη(h3, h4) = B∗
bηEη{A1ηh1 +

A2ηh2|g(R,Y )} has at least one solution in H3 × H4. Note that W1/2B∗
bηBbη

W1/2(h∗
3, h∗

4) = W1/2B∗
bηEη{A1ηh1 + A2ηh2|g(R,Y )} for an (h∗

3, h∗
4) ∈ H3 × H4

implies that

〈BbηW1/2 (h∗
3, h∗

4

) − Eη{A1ηh1 + A2ηh2|g(R,Y )},BbηW1/2(h3, h4)〉L2(Pη) = 0

for all (h3, h4) ∈ H3 × H4. Since BbηW1/2(H3 × H4) = Bbη(H3 × H4), for any
(h3, h4)∈ H3 × H4, there exists an (h30, h40)∈ H3 × H4 such that Bbη

W1/2(h30, h40) = Bbη(h3, h4). It follows from this and the foregoing displayed equa-
tion that

〈BbηW1/2(h∗
3, h∗

4)− Eη{A1ηh1 + A2ηh2|g(R,Y )},Bbη(h3, h4)〉L2(Pη) = 0

for all (h3, h4) ∈ H3 × H4. This implies that

B∗
bηBbη(h3, h4) = B∗

bηEη{A1ηh1 + A2ηh2|g(R,Y )}
has at least one solution, W(h∗

3, h∗
4), in H3 × H4. The reverse is easily seen.
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Note that Bbη(h3, h4)=Eη{A3ηh3 + A4ηh4|g(R,Y )}. It follows that B∗
bη = (A∗

3η,

A∗
4ηk∗

η) where kη is the operator of taking the conditional expectation given the
observed data g(R,Y )under Pη and k∗

ηs{g(R,Y )}=Eη(s|Y ) is the adjoint of kη defined
on square-integrable functions of the full data. Let mη = k∗

ηkη=Eη[Eη{·|g(R,Y )}|Y ],
which maps square integrable functions of Y in L2(Pη) to square integrable functions
of Y in L2(Pη). Let Mη{s(R,Y )} = Eη[Eη{s(R,Y )|g(R,Y )}|Y ]. It follows that mη

is Mη restricted on square integrable functions of Y in L2(Pη). The efficient score
representation can be rewritten as

lim
N→∞ E

[{
I − (A3η, A4η)W

(
A∗

3ηkη
A∗

4ηMη

)}N

(A1h1 + A2h2)

∣∣∣∣g(R,Y )

]
.

�

4 Applications of the new representations

The efficient score represented as the limit of a sequence can be used in practice by
approximation with a finite N as E{UN |g(R,Y )}, where

UN =
{

I − (A3η, A4η)W
(

A∗
3ηkη

A∗
4ηMη

)}N

(A1h1 + A2h2).

It is easy to convert the expression into successive approximation as

UN =
{

I − (A3η, A4η)W
(

A∗
3ηkη

A∗
4ηMη

)}
UN−1.

Different algorithms for computing the efficient score in coarse data problems can
be obtained from the approximation with different choices of W . We show in the
following that many successive approximation algorithms proposed in the literature
for coarse data problems can be derived from this approximation expression.

The optimal W is the inverse of

(
A∗

3ηkη
A∗

4ηMη

)
(A3η, A4η)

when the inverse exists or an appropriate generalized inverse when the inverse does
not exist. With the optimal choice, the approximation becomes exact for any N ≥ 1.
In practice, however, the optimal choice is usually unavailable, which is primarily the
reason for considering the approximation. We therefore aim at choosing a W which
is convenient to use and in the same time as close to the optimal choice as possible.
Let P j = A jη(A∗

jηA jη)
−1 A∗

jη for j = 1, 2, 3, 4 and W = diag{ 1
c3
(A∗

3ηA3η)
−1,

1
c4
(A4ηA∗

4η)
−1}. (2) can be rewritten as

lim
N→∞ Eη

{(
I − 1

c3
P3kη − 1

c4
P4 Mη

)N

(A1ηh1 + A2ηh2)

∣∣∣∣g(R,Y )

}
. (3)
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It can be seen that the choice of c3 = 1 and c4 = 1 always works though it is not an
optimal choice in terms of the rate of convergence of the series.

When parameter ξ is not involved in the model formulation, such as when the
coarsening mechanism is modeled by a parametric model, A3η = 0 in (3). The repre-
sentation can be simplified as

lim
N→∞ Eη

{(
I − 1

c4
P4 Mη

)N

(A1ηh1 + A2ηh2)

∣∣∣∣g(R,Y )

}
.

Note further that

A1ηh1 = m−1
η {Mη(A1ηh1)} + [A1ηh1 − m−1

η {Mη(A1ηh1)}]

and Mη maps the second term to zero. The projection can be rewritten as E[A1ηh1 −
m−1
η {Mη(A1ηh1)}|g(R,Y )] plus

lim
N→∞ Eη

{(
I − 1

c4
P4mη

)N (
m−1
η {Mη(A1ηh1)} + A2ηh2

) ∣∣∣∣g(R,Y )

}
.

When c4 = 1,

{
I − P4mη

}N = {I − P4} + P4(I − mη)
{

I − P4mη

}N−1
. (4)

It can be seen that

UN = {I − P4}
(

m−1
η {Mη(A1ηh1)} + A2ηh2

)
+ P4(I − mη)UN−1.

For nonignorable missing data, the foregoing recursive formula is the successive
approximation algorithm proposed in Rotnitzky and Robins (1997, Theorem A1.7).
Note that the successive approximation derived from the original representation, i.e.,

UN = (I − P4 Mη)
N (

A1ηh1 + A2ηh2
) = (

I − P4 Mη

)UN−1

with U0 = A1ηh1 + A2ηh2 is simpler to use than that of Rotnitzky and Robins (1997),
especially when m−1 is not easy to obtain.

When the parameter in the coarsening data mechanism is not a part of the interest,
we usually set A1η = 0. The representation then reduces to

lim
N→∞ Eη

{(
I − 1

c3
P3kη − 1

c4
P4 Mη

)N

A2ηh2

∣∣∣∣g(R,Y )

}
. (5)

When m−1 is not difficult to obtain, we can apply the decomposition

A3ηh3 = m−1
η {Mη(A3ηh3)} + [A3ηh3 − m−1

η {Mη(A3ηh3)}]
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to reduce the formula. Since both A2ηh2 and A4ηh4 are functions of Y only, it follows
that

〈A3ηh3, kηA jηh j 〉 = 〈kηA3ηh3, kηA jηh j 〉
= 〈kηm−1

η {Mη(A3ηh3)}, kηA jηh j 〉
+〈kη[A3ηh3 − m−1

η {Mη(A3ηh3)}], kηA jηh j 〉
= 〈kηm−1

η {Mη(A3ηh3)}, kηA jηh j 〉
= 〈Mη{A3η(h3)}, A jηh j 〉,

for j =2, 4. If we definePnew
3 as the projection to the space generated by Mη{A3η(H3)},

(5) can be rewritten as

lim
N→∞ Eη{

(
I − Pnew

3 − P4mη

)N
A2ηh2 |g(R,Y ) } (6)

when c3 = c4 = 1. In the special case where the coarse data are coarsening at random,
Mη{A3η(H3)} = {0}. It follows that Pnew

3 = 0. Equation (6) can be simplified to

lim
N→∞ E{(I − P4mη)

N A2ηh2|g(R,Y )},

when c3 = c4 = 1. Notice that (I − P4)A2h2 = SF,eff(h2), where SF,eff denote the
efficient score for β under the full data model. By applying (4), we obtain that the
efficient score is limN→∞ E{UN |g(R,Y )}, where U0 = SF,eff(h2) and

UN = SF,eff(h2)+ P4(I − mη)UN−1,

which is the same as the successive approximation algorithm proposed in Robins et
al. (1994, Proposition 8.1e) for missing data problems with MAR missing data.

When either (A3ηA∗
3η)

−1 or (A4ηA∗
4η)

−1 or both are difficult to obtain, we can

respectively use W = diag( 1
c3

I, 1
c4
(A4ηA∗

4η)
−1), diag( 1

c3
(A3ηA∗

3η)
−1, 1

c4
I ), and diag

( 1
c3

I, 1
c4

I ) in the representation. In the last case, (2) becomes

lim
N→∞ Eη

{(
I − 1

c3
A3ηA∗

3ηkη− 1

c4
A4ηA∗

4ηMη

)N (
A1ηh1+ A2ηh2

) ∣∣∣∣g(R,Y )

}
, (7)

where c3 and c4 may respectively be taken as the norms of A∗
3ηA3η and A∗

4ηA4η. From
the foregoing discussion, it can also be seen that, when data are coarsening at random
and there is no α involved, which implies A1η is zero, the representation reduces to

lim
N→∞ Eη

{(
I − 1

c4
A4ηA∗

4ηmη

)N

A2ηh2 |g(R,Y )

}
. (8)
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5 Discussion

We proposed a general approximation approach to finding the locally semiparametric
efficient score in coarse data problems, including ignorable and nonignorable missing
data and censoring data problems. Algorithms derived from the proposed represen-
tation cover most existing successive approximation approaches. New algorithms for
computing locally efficient scores are also generated from the proposed represen-
tations. Further work is needed to study the inferential properties of the proposed
Neumann approximations in practice.

Appendix: Proof of Theorem 1

Proof Note that B∗
bηBbη is a self-adjoint operator. Let Pt denote the projection oper-

ator in L2(Pη) that projects scores to the null space of operator ψt (B∗
bηBbη) =

limn→∞ φnt (B∗
bηBbη), where φn(u), n ≥ 1 are polynomials approximating ψt (u) =

(u − t)1(u>t). The self-adjoint operator B∗
bηBbη has an integral representation

(Kantorovich and Akilov 1982, pp 258–274) which, for the nonnegative operator,
appears as

B∗
bηBbη =

∫ M

0
tdPt ,

where M is the norm of B∗
bηBbη under L2(Pη). Since (I − 1

c B∗
bηBbη)

N is a polynomial
of B∗

bηBbη, it has the following integral representation

(
I − 1

c
B∗

bηBbη

)N

=
∫ M

0

(
1 − t

c

)N

dPt .

Because for any fixed δ > 0, limN→+∞(1−t/c)N = 0 uniformly on [δ,M], it follows
that

lim
N→+∞

∫ M

δ

(
1 − t

c

)N

dPt = 0.

On the other hand, because

P0 ≤
∫ δ

0

(
1 − t

c

)N

dPt ≤
∫ δ

0
dPt = Pδ,

and the projection operator Pt is right continuous, it is seen that

lim
δ→0

∫ δ

0

(
1 − t

c

)N

dPt = P0,
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where the inequalities between operators are in the sense of positive definite of the
difference operator. It follows that

lim
N→+∞

(
I − 1

c
B∗

bηBbη

)N

= lim
N→+∞

∫ M

0

(
1 − t

c

)N

dPt = P0,

which is the projection onto the null space of the operator B∗
bηBbη. Similarly, it can

be shown that limN→+∞(I − 1
c BbηB∗

bη)
N = P∗

0 , the projection onto the null space
of the operator BbηB∗

bη.
To prove (2), note that for any U {g(R,Y )} and any (h3, h4) ∈ H3 × H4,

〈
Bbη(h3, h4), lim

N→∞

(
I − 1

c
BbηB∗

bη

)N

U

〉

L2(Pη)

=
〈
(h3, h4),B∗

bη lim
N→∞

(
I − 1

c
BbηB∗

bη

)N

U

〉

H3×H4

=
〈
(h3, h4), lim

N→∞

(
I − 1

c
B∗

bηBbη

)N

B∗
bηU

〉

H3×H4

= 〈(h3, h4),P0B∗
bηU 〉H3×H4 .

Let h0 = P0B∗
bηU . It follows from the definition of P0 that B∗

bBbηh0 = 0. When the
normal equation B∗

bηBbη(h) = B∗
bηU has at least one solution,

0 =
〈
P0B∗

bηU,B∗
bηU − P0B∗

bηU
〉
(h3,h4)

=
〈
h0,B∗

bηU − h0

〉
H3×H4

=
〈
h0,B∗

bηBbη(h3, h4)
〉

H3×H4
− ||h0||2H3×H4

=
〈
B∗

bηBbηh0, (h3, h4)
〉

H3×H4
− ||h0||2H3×H4

= −||h0||2H3×H4
,

which implies that h0 = 0. Thus, limN→∞(I − 1
c BbηB∗

bη)
N U ∈ B⊥

bη(H3 × H4). Fur-

ther, since U − (I − 1
c BbηB∗

bη)
N U = BbηB∗

bη�N U ∈ Bbη(H3 × H4) for a bounded

linear operator�N , it follows that U−limN→+∞(I − 1
c BbηB∗

bη)
N U ∈ Bbη(H3 × H4).

Hence, (1) is the projection of U = Eη{Baη(h1, h2)|g(R,Y )} to B⊥
bη(H3 × H4).

When Bbη(H3 × H4) is closed, the projection onto Bbη(H3 × H4) exists. Let
Bbη(h3, h4) be the projection of score S onto Bbη(H3 × H4). It then follows that

0 = 〈Bbη(h3, h4)− S,Bbη(h3, h4)〉L2(Pη)

= 〈B∗
bηBbη(h3, h4)− B∗

bηS, (h3, h4)〉H3×H4 .

Therefore, (h3, h4) satisfies the normal equation. From the proof, we conclude that P∗
0

is the projection onto B⊥
bη(H3 × H4) when Bbη(H3 × H4) is closed. When B∗

bηBbη is
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invertible, for any gn = Bbη(H3 × H4) such that gn → g0, (h3n, h4n) = (B∗
bηBbη)

−1

B∗
bηgn → (B∗

bηBbη)
−1B∗

bηg0 ∈ H3 × H4. Hence, g0 = Bbη(B∗
bηBbη)

−1B∗
bηg0, which

implies that g0 ∈ Bbη(H3 × H4). Hence Bbη(H3 × H4) is closed. �

References

Bickel, P., Klassen, C., Ritov, Y., Wellner, J. (1993). Efficient and adaptive estimation for semiparametric
models. Baltimore: John Hopkins University Press.

Chen, H. Y. (2009). Estimation and inference based on Neumann series approximation to locally efficient
score in missing data problems. Scadinavian Journal of Statistics, in press.

Heitjan, D. F. (1994). Ignorability in general incomplete data models. Biometrika, 94, 701–708.
Heijtan, D. F., Rubin, D. B. (1991). Ignorability and coarse data. Annals of Statistics, 19, 2244–2253.
Kantorovich, L. V., Akilov, G. P. (1982). Functional analysis (2nd ed.). Oxford: Pergamon Press.
Little, R. J. A., Rubin, D. B. (2002). Statistical analysis with missing data (2nd ed.). New York: Wiley.
Nan, B., Emond, M. J., Wellner, J. A. (2004). Information bounds for Cox regression models with missing

data. Annals of Statistics, 32, 723–735.
Robins, J. M., Wang, N. (1998). Discussion on the papers by Forster and Smith and Clayton et al. Journal

of Royal Statistical Society, Ser. B, 60, 91–93.
Robins, J. M., Rotnitzky, A., Zhao, L. P. (1994). Estimation of regression coefficients when some regressors

are not always observed. The Journal of American Statistical Association, 89, 846–866.
Rotnitzky, A., Robins, J. M. (1997). Analysis of semiparametric models with nonignorable nonresponses.

Statistics in Medicine, 16, 81–102.
Rubin, D. B. (1976). Inference and missing data. Biometrika, 63, 581–592.
Scharfstein, D. O., Rotnitzky, A., Robins, J. M. (1999). Adjusting for nonignorable drop-out using semi-

parametric nonresponse models (with discussion). The Journal of American Statistical Association,
94, 1096–1120.

Van der Laan, M. J., Robins, J. M. (2003). Unified methods for censored longitudinal data and causality.
New York: Springer.

Yu, M., Nan, B. (2006). Semiparametric regression models with missing data: the mathematical review and
a new application. Statistica Sinica, 16, 1193–1212.

123


	Representations of efficient score for coarse data problems based on Neumann series expansion
	Abstract
	1 Introduction
	2 The semiparametric problem for coarse data
	3 New representations of the semiparametric efficient score
	4 Applications of the new representations
	5 Discussion
	References



<<
  /ASCII85EncodePages false
  /AllowTransparency false
  /AutoPositionEPSFiles true
  /AutoRotatePages /None
  /Binding /Left
  /CalGrayProfile (Gray Gamma 2.2)
  /CalRGBProfile (sRGB IEC61966-2.1)
  /CalCMYKProfile (ISO Coated v2 300% \050ECI\051)
  /sRGBProfile (sRGB IEC61966-2.1)
  /CannotEmbedFontPolicy /Error
  /CompatibilityLevel 1.3
  /CompressObjects /Off
  /CompressPages true
  /ConvertImagesToIndexed true
  /PassThroughJPEGImages true
  /CreateJobTicket false
  /DefaultRenderingIntent /Perceptual
  /DetectBlends true
  /DetectCurves 0.1000
  /ColorConversionStrategy /sRGB
  /DoThumbnails true
  /EmbedAllFonts true
  /EmbedOpenType false
  /ParseICCProfilesInComments true
  /EmbedJobOptions true
  /DSCReportingLevel 0
  /EmitDSCWarnings false
  /EndPage -1
  /ImageMemory 1048576
  /LockDistillerParams true
  /MaxSubsetPct 100
  /Optimize true
  /OPM 1
  /ParseDSCComments true
  /ParseDSCCommentsForDocInfo true
  /PreserveCopyPage true
  /PreserveDICMYKValues true
  /PreserveEPSInfo true
  /PreserveFlatness true
  /PreserveHalftoneInfo false
  /PreserveOPIComments false
  /PreserveOverprintSettings true
  /StartPage 1
  /SubsetFonts false
  /TransferFunctionInfo /Apply
  /UCRandBGInfo /Preserve
  /UsePrologue false
  /ColorSettingsFile ()
  /AlwaysEmbed [ true
  ]
  /NeverEmbed [ true
  ]
  /AntiAliasColorImages false
  /CropColorImages true
  /ColorImageMinResolution 149
  /ColorImageMinResolutionPolicy /Warning
  /DownsampleColorImages true
  /ColorImageDownsampleType /Bicubic
  /ColorImageResolution 150
  /ColorImageDepth -1
  /ColorImageMinDownsampleDepth 1
  /ColorImageDownsampleThreshold 1.50000
  /EncodeColorImages true
  /ColorImageFilter /DCTEncode
  /AutoFilterColorImages true
  /ColorImageAutoFilterStrategy /JPEG
  /ColorACSImageDict <<
    /QFactor 0.40
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /ColorImageDict <<
    /QFactor 0.15
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /JPEG2000ColorACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /JPEG2000ColorImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /AntiAliasGrayImages false
  /CropGrayImages true
  /GrayImageMinResolution 149
  /GrayImageMinResolutionPolicy /Warning
  /DownsampleGrayImages true
  /GrayImageDownsampleType /Bicubic
  /GrayImageResolution 150
  /GrayImageDepth -1
  /GrayImageMinDownsampleDepth 2
  /GrayImageDownsampleThreshold 1.50000
  /EncodeGrayImages true
  /GrayImageFilter /DCTEncode
  /AutoFilterGrayImages true
  /GrayImageAutoFilterStrategy /JPEG
  /GrayACSImageDict <<
    /QFactor 0.40
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /GrayImageDict <<
    /QFactor 0.15
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /JPEG2000GrayACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /JPEG2000GrayImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /AntiAliasMonoImages false
  /CropMonoImages true
  /MonoImageMinResolution 599
  /MonoImageMinResolutionPolicy /Warning
  /DownsampleMonoImages true
  /MonoImageDownsampleType /Bicubic
  /MonoImageResolution 600
  /MonoImageDepth -1
  /MonoImageDownsampleThreshold 1.50000
  /EncodeMonoImages true
  /MonoImageFilter /CCITTFaxEncode
  /MonoImageDict <<
    /K -1
  >>
  /AllowPSXObjects false
  /CheckCompliance [
    /None
  ]
  /PDFX1aCheck false
  /PDFX3Check false
  /PDFXCompliantPDFOnly false
  /PDFXNoTrimBoxError true
  /PDFXTrimBoxToMediaBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXSetBleedBoxToMediaBox true
  /PDFXBleedBoxToTrimBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXOutputIntentProfile (None)
  /PDFXOutputConditionIdentifier ()
  /PDFXOutputCondition ()
  /PDFXRegistryName ()
  /PDFXTrapped /False

  /CreateJDFFile false
  /Description <<

    /BGR <>
    /CHS <FEFF4f7f75288fd94e9b8bbe5b9a521b5efa7684002000410064006f006200650020005000440046002065876863900275284e8e9ad88d2891cf76845370524d53705237300260a853ef4ee54f7f75280020004100630072006f0062006100740020548c002000410064006f00620065002000520065006100640065007200200035002e003000204ee553ca66f49ad87248672c676562535f00521b5efa768400200050004400460020658768633002>
    /CHT <FEFF4f7f752890194e9b8a2d7f6e5efa7acb7684002000410064006f006200650020005000440046002065874ef69069752865bc9ad854c18cea76845370524d5370523786557406300260a853ef4ee54f7f75280020004100630072006f0062006100740020548c002000410064006f00620065002000520065006100640065007200200035002e003000204ee553ca66f49ad87248672c4f86958b555f5df25efa7acb76840020005000440046002065874ef63002>
    /CZE <>
    /DAN <>
    /ESP <>
    /ETI <>
    /FRA <>
    /GRE <>

    /HRV (Za stvaranje Adobe PDF dokumenata najpogodnijih za visokokvalitetni ispis prije tiskanja koristite ove postavke.  Stvoreni PDF dokumenti mogu se otvoriti Acrobat i Adobe Reader 5.0 i kasnijim verzijama.)
    /HUN <>
    /ITA <>
    /JPN <FEFF9ad854c18cea306a30d730ea30d730ec30b951fa529b7528002000410064006f0062006500200050004400460020658766f8306e4f5c6210306b4f7f75283057307e305930023053306e8a2d5b9a30674f5c62103055308c305f0020005000440046002030d530a130a430eb306f3001004100630072006f0062006100740020304a30883073002000410064006f00620065002000520065006100640065007200200035002e003000204ee5964d3067958b304f30533068304c3067304d307e305930023053306e8a2d5b9a306b306f30d530a930f330c8306e57cb30818fbc307f304c5fc59808306730593002>
    /KOR <FEFFc7740020c124c815c7440020c0acc6a9d558c5ec0020ace0d488c9c80020c2dcd5d80020c778c1c4c5d00020ac00c7a50020c801d569d55c002000410064006f0062006500200050004400460020bb38c11cb97c0020c791c131d569b2c8b2e4002e0020c774b807ac8c0020c791c131b41c00200050004400460020bb38c11cb2940020004100630072006f0062006100740020bc0f002000410064006f00620065002000520065006100640065007200200035002e00300020c774c0c1c5d0c11c0020c5f40020c2180020c788c2b5b2c8b2e4002e>
    /LTH <>
    /LVI <>
    /NLD (Gebruik deze instellingen om Adobe PDF-documenten te maken die zijn geoptimaliseerd voor prepress-afdrukken van hoge kwaliteit. De gemaakte PDF-documenten kunnen worden geopend met Acrobat en Adobe Reader 5.0 en hoger.)
    /NOR <>
    /POL <>
    /PTB <>
    /RUM <>
    /RUS <>
    /SKY <>
    /SLV <>
    /SUO <>
    /SVE <>
    /TUR <>
    /UKR <>
    /ENU (Use these settings to create Adobe PDF documents best suited for high-quality prepress printing.  Created PDF documents can be opened with Acrobat and Adobe Reader 5.0 and later.)
    /DEU <>
  >>
  /Namespace [
    (Adobe)
    (Common)
    (1.0)
  ]
  /OtherNamespaces [
    <<
      /AsReaderSpreads false
      /CropImagesToFrames true
      /ErrorControl /WarnAndContinue
      /FlattenerIgnoreSpreadOverrides false
      /IncludeGuidesGrids false
      /IncludeNonPrinting false
      /IncludeSlug false
      /Namespace [
        (Adobe)
        (InDesign)
        (4.0)
      ]
      /OmitPlacedBitmaps false
      /OmitPlacedEPS false
      /OmitPlacedPDF false
      /SimulateOverprint /Legacy
    >>
    <<
      /AddBleedMarks false
      /AddColorBars false
      /AddCropMarks false
      /AddPageInfo false
      /AddRegMarks false
      /ConvertColors /ConvertToCMYK
      /DestinationProfileName ()
      /DestinationProfileSelector /DocumentCMYK
      /Downsample16BitImages true
      /FlattenerPreset <<
        /PresetSelector /MediumResolution
      >>
      /FormElements false
      /GenerateStructure false
      /IncludeBookmarks false
      /IncludeHyperlinks false
      /IncludeInteractive false
      /IncludeLayers false
      /IncludeProfiles false
      /MultimediaHandling /UseObjectSettings
      /Namespace [
        (Adobe)
        (CreativeSuite)
        (2.0)
      ]
      /PDFXOutputIntentProfileSelector /DocumentCMYK
      /PreserveEditing true
      /UntaggedCMYKHandling /LeaveUntagged
      /UntaggedRGBHandling /UseDocumentProfile
      /UseDocumentBleed false
    >>
  ]
>> setdistillerparams
<<
  /HWResolution [2400 2400]
  /PageSize [595.276 841.890]
>> setpagedevice


