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Quantile regression is gradually emerging as a unified statistical methodol ogy for
estimating models of conditional quantile functions. This monograph is the first
comprehensive treatment of the subject, encompassing models that are linear and
nonlinear, parametric and nonparametric. Roger Koenker has devoted more than
25 years of research to the topic. The methodsin his analysis areillustrated with
avariety of applications from economics, biology, ecology and finance and will
target audiences in econometrics, statistics, and applied mathematics in addition
to the disciplines cited above. Author resource page:
http://www.econ.uiuc.edu/~roger/research/rg/rg.html

Roger Koenker isthe winner of the 2010 Emanuel and Carol Parzen Prize for

Statistical Innovation, awarded by the the Department of Statistics at Texas
A&M University.
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Editorial Review

Review

"Roger Koenker has a profound knowledge of econometrics, linear and non-linear programming, statistics
and computational statistics, and a strong intuition, combined with a sense for practical problems. Asa
result, this excellent book combines al of these above aspects and covers a broad spectrum, from practical
applications to the weak convergence of probability measures through examples on maximum daily
temperatures to Choquet capacities...this book should definitely be on every statistician's and
econometrician’s shelf."

Jana Jureckova, Journal of the American Statistical Association

"The author is one [of] the "fathers" of quantile regression. He has substantially contributed to the theoretical
aswell asthe applied development of the field. The book iswell written... It provides useful information for
statisticians and econometricians, and it can certainly serve as a reference book."

M. Huskova, Mathematical Reviews

About the Author

Roger Koenker is McKinley Professor of Economics and Professor of Statistics at the University of Illinois
at Urbana-Champaign. From 1976 to 1983 he was a member of the technical staff at Bell Laboratories. He
has held visiting positions at The University of Pennsylvania, Charles University, Prague, Nuffield College,
Oxford, University College London and Australian National University. Heis a Fellow of the Econometric
Society.

Users Review
From reader reviews:
Paul Holt:

Do you certainly one of people who can't read satisfying if the sentence chained within the straightway, hold
on guys this specific aren't like that. This Quantile Regression (Econometric Society Monographs) book is
readable by means of you who hate those perfect word style. Y ou will find the info here are arrange for
enjoyable looking at experience without leaving even decrease the knowledge that want to give to you. The
writer associated with Quantile Regression (Econometric Society Monographs) content conveys the thought
easily to understand by alot of people. The printed and e-book are not different in the content but it just
different in the form of it. So, do you nevertheless thinking Quantile Regression (Econometric Society
Monographs) is not loveable to be your top collection reading book?

Eduardo Ford:

The publication untitled Quantile Regression (Econometric Society Monographs) is the book that
recommended to you to learn. Y ou can see the quality of the reserve content that will be shown to you
actually. The language that writer use to explained their ideas are easily to understand. The writer was did a
lot of analysis when write the book, and so the information that they share to your account is absolutely
accurate. Y ou also could get the e-book of Quantile Regression (Econometric Society Monographs) from the



publisher to make you much more enjoy free time.

Melvin Smith:

It is possible to spend your free time you just read this book this guide. This Quantile Regression
(Econometric Society Monographs) is simple to develop you can read it in the area, in the beach, train as
well as soon. If you did not have much space to bring the actual printed book, you can buy the e-book. It is
make you easier to read it. Y ou can save typically the book in your smart phone. Consequently there are alot
of benefits that you will get when one buys this book.

Thomas Pilcher:

Many people spending their time period by playing outside using friends, fun activity using family or just
watching TV the entire day. Y ou can have new activity to enjoy your whole day by studying a book. Ugh, ya
think reading a book can definitely hard because you have to bring the book everywhere? It alright you can
have the e-book, bringing everywhere you want in your Mobile phone. Like Quantile Regression
(Econometric Society Monographs) which is having the e-book version. So , why not try out this book? Let's
find.
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