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Outline 
 
1   Quantile methods 
1.1 Medians, quantiles and optimal predictors 
1.2 Quantile regression (QR) 
1.3 Large sample results 
1.4 Censored quantile regression 
 
2    Sample selection in quantile regression 
2.1 The parametric selection model 
2.2 A quantile selection model 
2.3 Identification 
2.4 Rotated check-function estimation 
 
3   Quantiles and panels 
3.1 QR with fixed effects in large panels 
3.2 Bias reduction 
3.3 QR with random effects in short panels 
3.4 Simulation-based estimation 
 
4    Dynamic quantile models 
4.1 Autoregressive models 
4.2 Predetermined variables 
4.3 Models with time-varying unobservables 
4.4 Nonlinear dynamic systems 
 
 
Scope and readings/overviews 
 
The lectures will provide an introduction to quantile regression and recent applications 
to sample selection and panel data estimation problems. 
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