Asymptotic normality of quantile regresssion estimators for samples from

a finite population

Abstract We derive
the quantile regression estimators for a simple random

the asymptotic normality of

sample from a finite population.

| ORI F:V i a (SR eTea ety teda] (Juantile regression is a

method for estimating models of conditional quantile
functions introduced by Koenker and Bassett (1978).
t (1978)
totic normality of these estimators under some regu-
larity conditions. We extend their result to the finite
population case via the method of Kato et al. (2009).

Koenker and Basset also derive the asymp-

Notations:
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2. Asymptotic Normality

2.1 Assumptions
(AO) hmk%m min T, Nk — N — OO

(A1) There is a sequence of functions { f;} such that
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fk(()): = 0,

for any sequence {d;} of order ~ O(ny, Y ") and

0 < i%f 11(0) < sup fr(0) < oo.
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(A2) (i)There exists a positive definite matrix Cy
such that
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where ||Al|pLax = max |a;;|.
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(ZS G ) ) = () where S;._: the set of

l=1,...,p.
2.2 Main Result

Theorem 1. Under the assumptions (A0), (Al)

and (A2), we have
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