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Bayesian quantile regression wiht endogeneity for various type of data
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In this project, we developed the Bayesian quantile regression models with
endogeneous covariates and estimation methods for the proposed models. The proposed model consists
of two equation as in the conventional instrumental regression where the second stage regression
includes the residuals from the first stage regression in order to remove the bias from the
endogeneity. We also considered introducing nonlinear effects of endogenous covariates on the
guantiles of the response variable. Although the nonlinear quantile regression is a flexible
approach to quantile estimation, the estimates are knwon to be unstable in when the sample size is
small or when the quantiles in the tails are estimated. We replace the asymmetric Laplace
distribution, whose shape is severely restrictive for a data distribution, with the generalised
asymmetric Laplace distribution for improved estimation performance.



quantile  regression

model
CcvVv
a
a
CvV
(0AY
CvV
(Y%
a

DIC WAIC



Bayesian Analysis

DIC WAIC

Korean

International Statistical Society

1.

3.

EcoSta2017

3

Ogasawara, K., Shirota, S. and
Kobayashi, G. (2018). Public health
improvements and mortality in Tokyo: a
Bayesian disease mapping approach,
Cliometrica, 12, 1-31.

Kobayashi, G. (2017). Bayesian
endogenous Tobit quantile regression,
Bayesian Analysis, 12, 161-191.
Kobayashi, G. (2016). Skew exponential
power stochastic volatility model for
analysis of skewness, non-normal tails,
quantiles and expectiles,

Computational Statistics, 31, 49-88.

7
Kawakubo,Y. and Kobayashi, G.. Small
Area Estimation for grouped data,
Small Area Estimation 2017, Paris,
France.
Kobayashi,G. Choi, T. and Roh, T..
Bayesian spectral analysis quantile
regression models with shape
restrictions, The 1° International
Coneference on Econometrics and
Statistics, 2017, HKUST, HongKong.
Kobayashi, G.. Bayesian nonparametric
instrumental  variable regression
approach to quantile inference, The
First Eastern Asian Meeting on
Bayesian Statistics, 2016, Jiao Tong
University, China.
Kobayashi, G.. Bayesian nonparametric
instrumental  variable regression
approach to quantile inference, Korean
International Statistical Society,
2016, Daejeon, South Korea.
Kobayashi,G.. Bayesian endogenous
Tobit quantile regression, The 9
International Conference on
Computational and Financial
Econometrics, 2015, University of
London, UK.
Kobayashi .G and Kakamu.K. Approximate
Bayesian computation for Lorenz curves
from grouped data, Joint Statistical
Meeting 2015, Seattle, USA.
Ogasawara, K., Shirota, S. and
Kobayashi, G.. The impact of piped
water on the mortality in inter-war
Tokyo: Bayesian disease mapping
approach, Joint Statistical Meeting
2015, Seattle, USA.



o

@

®

*

GENYA KOBAYASHI
00725103



