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Abstract

When research interest lies in limited response variables that take on values within a
known range, the traditional statistical methods may prove inadequate. In this talk, I
propose quantile regression methods which effectively handle limited response data. The
usefulness of our method is illustrated by two examples. The first example is the estimation
of the conditional quantiles of the functional status, which is of an integer value ranging
from 1 to 5. The proposed estimation procedures do not rely on any parametric specification
of the conditional distribution functions, aiming to reduce model misspecification errors in
the prediction. The second example is a fractional response data, which possesses both two-
corner solution and continuous outcomes in the interval (0,1). We propose a simple strategy
to estimate the conditional quantiles of fractional data, which avoids any restriction imposed
on the interval (0,1) and accounts for mass points by the nonparametric transformation and
censored quantile regression. Monte Carlo simulations also demonstrate the merits of our
approach in the analysis of limited response variables.
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