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Abstract This paper considers the problem of parameter estimation in a general
class of semiparametric models when observations are subject to missingness at ran-
dom. The semiparametric models allow for estimating functions that are non-smooth
with respect to the parameter. We propose a nonparametric imputation method for the
missing values, which then leads to imputed estimating equations for the finite dimen-
sional parameter of interest. The asymptotic normality of the parameter estimator is
proved in a general setting, and is investigated in detail for a number of specific semi-
parametric models. Finally, we study the small sample performance of the proposed
estimator via simulations.
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