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Abstract

Let fyxz(v|x,z) be the conditional probability function of Y given (X, Z), where Y
is the scalar response variable, while (X, Z) is the covariable vector. This paper pro-
poses a robust model selection criterion for fyx ,(v|x,z) with X missing at random.
The proposed method is developed based on a set of assumed models for the selec-
tion probability function. However, the consistency of model selection by our pro-
posal does not require these models to be correctly specified, while it only requires
that the selection probability function is a function of these assumed selective prob-
ability functions. Under some conditions, it is proved that the model selection by the
proposed method is consistent and the estimator for population parameter vector is
consistent and asymptotically normal. A Monte Carlo study was conducted to evalu-
ate the finite-sample performance of our proposal. A real data analysis was used to
illustrate the practical application of our proposal.
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