
vn 

ix 

CONTENTS 

Series Editor's Introduction 

Acknowledgments 

1. Introduction 1 

2. Quantiles and Quantile Functions 7 

CDFs, Quantiles, and Quantile Functions 7 
Sampling Distribution of a Sample Quantile 11 
Quantile-Based Measures of Location and Shape 12 
Quantile as a Solution to a Certain Minimization Problem 14 
Properties of Quantiles 19 
Summary 20 
Note 20 
Chapter 2 Appendix: A Proof: Median and Quantiles 

as Solutions to a Minimization Problem 21 

3. Quantile-Regression Model and Estimation 22 

Linear-Regression Modeling and Its Shortcomings 22 
Conditional-Median and Quantile-Regression Models 29 
QR Estimation 33 
Transformation and Equivariance 38 
Summary 42 
Notes 42 

4. Quantile-Regression Inference 43 

Standard Errors and Confidence Intervals for the LRM 43 
Standard Errors and Confidence Intervals for the QRM 44 
The Bootstrap Method for the QRM 47 
Goodness of Fit of the QRM 51 
Summary 54 
Note 5 5 

Hao, Lingxin
Quantile regression
2007

digitalisiert durch:
IDS Luzern



5. Interpretation of Quantile-Regression Estimates 55 

Reference and Comparison 56 
Conditional Means Versus Conditional Medians 56 
Interpretation of Other Individual Conditional Quantiles 59 
Tests for Equivalence of Coefficients Across Quantiles 60 
Using the QRM Results to Interpret Shape Shifts 63 
Summary 76 
Notes 76 

6. Interpretation of Monotone-Transformed QRM 77 

Location Shifts on the Log Scale 78 
From Log Scale Back to Raw Scale 78 
Graphical View of Log-Scale Coefficients 86»-
Shape-Shift Measures From Log-Scale Fits 88 
Summary 91 
Notes 91 

7. Application to Income Inequality in 1991 and 2001 92 

Observed Income Disparity 92 
Descriptive Statistics 96 
Notes on Survey Income Data 97 
Goodness of Fit 97 
Conditional -Mean Versus Conditional-Median Regression 98 
Graphical View of QRM Estimates From Income and 

Log-Income Equations 100 
Quantile Regressions at Noncentral Positions: 

Effects in Absolute Terms 105 
Assessing a Covariate's Effect on Location and Shape Shifts 107 
Summary 112 

Appendix: Stata Codes 113 

References 121 

Index 123 

About the Authors 126 


	000590261 [TOC]
	Inhalt
	Seite 1
	Seite 2



