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Abstract We employ the smoothed empirical likelihood to construct the confidence regions of
quantile regression models under strongly stationary O-mixing dependent samples, which
generalizes results from independent and identical distribution (i i. d.). The results are better
than that of non-smooth LAD.
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Table 1 Covergent probability of regression coefficient
U U

U is from uniform
distribution

U is from standard

n . . .
normal distribution

Sample size n

LAD SEL LAD SEL
30 0. 846 0. 879 0. 841 0. 868
50 0. 905 0. 921 0. 89 0.911
60 0. 936 0. 948 0. 921 0.932
1 L (1)
2 2
(2 ;

LAD

[T] Koenker R, Bassett G- Regression quantiles[J].
Econometnca, 1978, 46 33-50.

[2] Koenker R,Bassett G. Robust tests for
heteroskedasticity based on regresson quantiles [J]-
Econometnca, 1982, 50 43-61.

(3] , :

[J] , 2006, 25 536-
543.

[4] Owen A B Empirical likelhood ratio confidence
intervals for a single functional[J]. Biometika, 1988,
75 237-249.

[S] Owen A B Empirical likelhood ratio confidence
regions|[ JI. Annals of Statistics, 1990, 18 90-120.

[6] Chen SX, Hall P. Smoothed em pirical likelihood
confidence intewvals for quantiles [ J 1
Statistics, 1993, 21: 1166-1181.

[7] Whang Yoon—je. Smoothed empirical likelihood
methods for quantile regression models|[J]-
Econometiic Theory, 2006, 22 173-205.

(8] . [Jl )
1983,12 709-713

[9] s , .G [J11

, 1998, 18 91-95.

[10]  Samour JD. Convergence of mixing triangular arrays

Annals of

of random vectors with stationary rows [J] Ann

Probability, 1984, 12 390-426.

51



