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Hercé, M., 128, 260
Hettmansperger, T., 85
Hill, B., 151
Hjørt, N.L., 122
Hodges, J.L., 81, 84
Hoeffding, V., 81
Hoffenberg, M., 213
Hogg, R.V., 15, 168, 214
Hong, H., 253
Horowitz, J., 107, 160, 257
Hotelling, H., 81
Hu, F., 110, 299
Huber, P.J., 42, 45, 74, 133, 152

© Cambridge University Press www.cambridge.org

Cambridge University Press
0521608279 - Quantile Regression
Roger Koenker
Index
More information

http://www.cambridge.org/0521608279
http://www.cambridge.org
http://www.cambridge.org


Name Index 339

Hubert, M., 268, 271
Hunter, D.R., 221
Hyndman, R.J., 51

Ihaka, R., 295
Imbens, G., 48, 281, 283, 286

Janas, D., 107
Jaschke, S., 289
Jones, M.C., 64
Jung, S.H., 42
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Šidák, Z., 81, 85, 124
Siddiqui, M., 77, 139, 208
Sievers, G.L., 31
Silverman, B.W., 104, 223, 235, 304,

314
Smirnov, N.V., 118, 149
Smith, A.F.M., 277
Smith, J.R., 2
Smith, R.L., 131
Sonnevend, G., 205
Sosa-Escudero, W., 31
Spearman, C., 81
Stefanov, I., 79
Steiger, W., 126, 128
Stein, C.M., 277
Stevens, W.L., 260
Stigler, G., 174
Stigler, S.M., 2, 152, 295
Stoer, J., 205
Stoker, T.M., 227
Stone, C., 222, 224
Strotz, R., 283
Struyf, A., 272
Stuetzle, W., 228
Stukel, T.A., 257
Subrahmanyam, M., 4
Sugihara, K., 241

© Cambridge University Press www.cambridge.org

Cambridge University Press
0521608279 - Quantile Regression
Roger Koenker
Index
More information

http://www.cambridge.org/0521608279
http://www.cambridge.org
http://www.cambridge.org


Name Index 341

Tam, M-Y.S., 66, 133
Tasche, D., 289
Terrell, J.W., 54
Theil, H., 270
Thompson, S., 128
Tibshirani, R., 107, 135, 279
Tippett, L.H.C, 149
Tjstheim, D., 261
Todd, M.J., 205
Tomlin, T., 190
Trindada, A., 128
Tukey, J.W., 1, 42, 77, 153, 275, 303
Turlach, B.A., 135

Uryasev, S., 289

van Aelst, S., 272
van de Geer, S., 124, 234
van der Waerden, B.L., 85
Vanderbei, R.J., 192, 200
Vapnik, V.N., 117, 256
Venables, W.N., 296
Vidyasagar, M., 211
von Neumann, J., 287
Voronoi, G., 247

Wald, A., 15, 281, 306
Wang, Y., 280
Watson, G.A., 211
Wei, L.J., 42, 108, 299

Weiss, A.A., 126, 260
Wellner, J., 96
Welsh, A.H., 79, 134, 158, 172, 268,

272
Whitney, D.R., 81
Whittaker, E., 229
Wiens, D., 133
Wilcoxon, F., 81
Wold, H., 283
Wood, W., 249
Woodroofe, M., 242
Woodworth, G.G., 230
Working, E.J., 281
Wright, M., 175, 178, 190
Wright, S., 190, 281
Wu, C.F.J., 4
Wu, Y., 119

Xiao, Z., 99, 104, 123, 128, 143, 148,
149, 307, 317

Yaari, M., 288
Ye, Y., 205, 230
Ying, Z., 42, 108, 109, 253, 299
Yohai, V., 134, 272
Young, G.A., 106

Zhao, G., 205
Zhao, L., 119
Zhao, Q., 129, 161, 166

© Cambridge University Press www.cambridge.org

Cambridge University Press
0521608279 - Quantile Regression
Roger Koenker
Index
More information

http://www.cambridge.org/0521608279
http://www.cambridge.org
http://www.cambridge.org


Subject Index

accelerated failure time model, 101, 251
active constraints, 174
adaptive estimation, 156
adaptive kernel density estimator, 304
adaptive triangulation, 241
additive models, 228, 248

for nonparametric quantile regression,
313

affine equivariance
and multivariate medians, 273

affine scaling algorithm, 192
affine scaling direction, 197, 212
Akaike model selection criterion, 134
akj adaptive kernel density estimator,

304
alcohol

demand for, 50
α-risk, 289

as quantile regression, 291
Amazon basin

evaluation of water project, 259
anova function of quantreg package,

305
ARCH models, 129
argminning averages, 169
ARMA models, 128
asymptotic covariance matrix

estimation of, 77
asymptotic covariance matrix estimation

non-iid, 79
asymptotic relative efficiency

of autoregression estimators, 127
of rank tests, 91
of Wilcoxon and t-tests, 83

asymptotic theory
under dependent conditions, 126
of linear rank statistics, 85
of nonlinear quantile regression, 123
for quantile regression process, 142
of rankscore process, 124
of regression rankscore tests, 90
of sample quantiles, 71

asymptotics
joint distribution of regression

quantiles
with iid errors, 73
with nid errors, 74

automatic λ selection, 242
autoregressive models, 51, 260
average case complexity, 205
average derivative estimation, 226
average derivative estimator

of structural effect, 284
averaging argmins, 169

B-spline basis expansion, 51, 311
backfitting, 228
Bahadur representation, 122

for locally polynomial quantile
regression, 226

bandwidth selection, 78, 223
for kernel weighted L-estimator, 171
for sparsity estimation, 115

barrier method, 191
for nonlinear quantile regression, 212

barycentric coordinates, 238
basic solutions, 33

as extreme points, 10

© Cambridge University Press www.cambridge.org

Cambridge University Press
0521608279 - Quantile Regression
Roger Koenker
Index
More information

http://www.cambridge.org/0521608279
http://www.cambridge.org
http://www.cambridge.org


Subject Index 343

basis pursuit, 137
Bessel process, 97
best linear unbiased predictor, 277
binary response models, 255

relationship to survival models, 252
birthweight

determinants of, 20
bivariate smoothing, 217
BLUP, 277
bootstrap, 105, 141

residuals, 106
smoothing, 107
subsampling, 108

Boscovich
ellipticity of earth, 2

boundary constraints
for triograms, 243

bounded influence
quantile regression, 268, 272

bounded variables linear program, 182
Box-Cox transformations, 39
boxplot, 14
breakdown point, 45, 270

of median regression estimator, 46
breakpoints

of quantile regression process, 186
bridge penalty, 137
Brownian bridge, 97

capacity
Choquet, 288

Cauchy algorithm, 184
causal chain model, 283
causal effects, 281
censored quantile regression model, 109
censoring, 40, 253
centercept, 303
central path, 195
ceratitis capitata, 251
chaining argument, 122
changepoint model, 233
check function, 5
Chicago land values, 243
Cholesky factorization, 192, 216
Choquet expected utility, 287
class size

and course evaluations, 17
Cobar mining data, 314
coherent risk measures, 289

comonotonicity, 60, 264, 288
and copulas, 266
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recursive structural model, 283
recursive updating interpretation

of Kaplan Meier estimator, 255
redescending M-estimator, 153
regression depth, 268
regression rankscore process, 98
regression rankscores

as quantile regression dual, 87
regression shift

equivariance to, 39
reparameterization of design

and comonotonicity, 61, 264
equivariance to, 39

resampling
gradient condition, 108

resampling methods, 105, 141
residuals

bootstrap, 106
signs of, 37

ρ-tests, 92
ridge regression estimator, 135
risk assessment, 289
robustness, 42
roughness penalties

L p form, 230
for triograms, 235
total variation form, 230
univariate, 229

rqss function, 313
in quantreg R package, 234, 249

running speed
of mammals, 232, 313

S language, 295
salaries

of twins, 31
of statisticians, 13

sample quantiles
select algorithm for, 207

sandwich estimate
Hendricks-Koenker, 79
of asymptotic covariance matrix,

74
Powell, 80
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scale shift
equivariance to, 39

Scheffé confidence bands, 208
Schwarz model selection criterion, 134

for λ selection, 234
score functions

estimation of, 104
for rank tests, 91

score tests, 81
select algorithm

for univariate quantiles, 207
semiparametric efficiency bound

for quantile regression, 161
sensitivity analysis

as parametric programming, 185
shadow prices, 180
shrinkage, 135, 229, 277
sign scores, 91
simplex algorithm, 177, 183

and Edgeworth, 269
simulation of quantile regression models,

59
simultaneous confidence band

for preprocessing, 207
single-index model, 226, 227
smoking

and birthweight, 22
smoothed maximum score estimator,

257
smoothing splines, 229
sorting

via optimization, 7
sparse Cholesky factorization, 219
sparse linear algebra, 216
SparseM R package, 216
sparsity

and additive models, 248
of triogram computations, 242
of triogram estimation, 217

sparsity estimation
bandwidth selection, 139
kernel method, 79
local, 79

sparsity function, 77
spatial median, 273
stackloss data, 88, 297
statisticians

academic salaries, 14
steepest descent, 184

stochastic dominance
test of, 148

stochastic equicontinuity, 122
structural models, 281
Student t-test

efficiency of, 83
subgradient condition, 34, 38, 70
subsample size

for bootstrap, 108
for confidence bands, 209

subsampling, 108
summary, 299
survival models, 250
Sweave, 296
symmetry

tests of, 76

tail behavior
of location estimators, 45
of median regression estimator, 46

taut string method, 246
temperature

in Melbourne, 51
tests

computation of, 305
equality of slopes, 305
location-scale shift hypothesis, 98
of general alternatives, 76
of heteroscedasticity, 75
of location shift hypothesis, 147, 307
of location-scale hypothesis, 166
of location-scale shift hypothesis, 147,

307
of stochastic ordering, 148
of symmetry, 76
of unit root hypothesis, 128
regression rankscore, 87, 90
regression rankscore process, 98
Wald, 75

thin plate smoothing spline, 235
top coding, 41
total variation

and taut string method, 247
for bivariate functions, 235
of a triogram, 237
of gradient as roughness penalty, 230

total variation penalty methods, 235, 313
transformation models, 250
triangular structural model, 283
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triangulation, 236, 241
trimmed mean, 151
trimmed least squares, 172
triograms, 217, 236

estimation as a linear program, 240
roughness penalty of, 239

two-sample
model, 96
quantile treatment effect, 30, 37

two-stage least-squares, 282
control variate interpretation, 282

two-stage median regression, 282

U-statistic
Oja’s median as, 273

unemployment duration, 100
union wage premium, 49
unit-root autoregression, 262
unit-root hypothesis, 128

value at risk, 289
vertex solutions, 33
vertices

of constraint set, 174

Voronograms, 247
Voronoi tesselation, 247

Wald process, 97
Wald tests, 75

of general alternatives, 76
Wasserstein distance, 96
weighted average derivative estimator,

286
weighted maximum depth estimator

as quantile regression estimator, 272
weighted quantile regression, 151, 160

computation of, 184
weighted sums

of ρτ functions, 168
of quantile objective functions, 214

Wilcoxon score function, 87
Wilcoxon test, 82

efficiency of, 83
women’s labor supply, 258
worst case computational complexity,

205

xy-pairs bootstrap, 107, 142
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