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Abstract. I present a general method for obtaining limiting distributions of complete case
statistics for missing data models from those of the corresponding statistics when all data are
observed. This provides a convenient tool to obtain the asymptotic behaviour of complete case

versions of established methods without (reproducing) lengthy proofs.

It is well known that a statistical analysis which ignores cases that are only partially observed
does not always perform well and that an approach which imputes missing values often has better
properties. However, there are situations where a complete case analysis is appropriate. The
methodology is illustrated by analysing inference procedures for partially linear regression models
with responses missing at random: we derive asymptotically efficient estimators of the slope
parameter and present an asymptotically distribution free test for fitting a normal distribution

to the errors.
Joint work with: Hira L. Koul and Anton Schick.
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