Define  if  is observed and  otherwise. 
Estimates of  based on the sample where  will be biased unless the data are ‘missing at random’ (MAR), that is unless
 .
A vast literature has explored what happens when MAR doesn’t hold, i.e. when response is nonignorable. Broadly there are two approaches.
· Specify and estimate and model for the missing data mechanism simultaneously with the outcome of interest (e.g. Hausman and Wise, 1979; Diggle and Kenward, 1994)
· Has to rely on untestable assumptions about functional form and/or the validity of exclusion restrictions on the DGP (instrumental variables)
· Assess the sensitivity of estimates to small departures from the MAR assumption (e.g. Copas and Li, 1997)
· Avoids modelling the unknown missing data mechanism but will not be valid if the nonignorability of response is extreme
