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Theory for quantile regression inference of time series and its applications
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(DWe introduced a quantile regression statistic to classify time series
data into a certain category. Results show that the misclassification probability of the
discriminant statistic converges to zero as the sample size tends to infinity. We applied the
proposed method in quantile autoregression to a dataset of the monthly mean maximum temperature at
Melbourne.The findings illuminate interesting features of climate change and allow us to check the
change at each quantile of the innovation distribution.(2)We considered minimax interpolation and
extrapolation problems in Lp for stationary processes. We gave two conditions to find the minimax
interpolator and extrapolator in the general framework under the Lp-norm. We showed that there exist

minimax interpolator and extrapolator for the class of epsilon contaminated spectral densities.The
results (1) and (2) open a new methodology for time serires analysis based on quantile informations

for probability and spectral distributions.
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