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Abstract 

This paper investigates the estimation of semiparametric copula models under the presence of missing 
data. Our model comprises nonparametric marginal distributions and parametric copula functions. The two-
step maximum likelihood approach of Genest, Ghoudi, and Rivest (1995) is infeasible when there exist 
missing data. Inspired by Chan, Yam, and Zhang (2016), we propose a class of calibration estimators for 
both marginal distributions and the copula parameters of interest. We prove that our estimators satisfy 
consistency and asymptotic normality under the assumption of Missing at Random. We also provide a 
consistent estimator for the asymptotic variance. Simulation results indicate the effectiveness of our 
proposed method. 
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