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 Y - food expenditure  

 X - household income  
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 To estimate a quantile 
regression 
specification in EViews 
you may select 
Object/New 
Object.../Equation or 
Quick/Estimate 
Equation... from the 
main menu 

 From the main 
estimation dialog you 
should select QREG - 
Quantile Regression 
(including LAD).  
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 The options on the 
left-hand side of the 
page control the 
method for computing 
the coefficient 
covariances, allow you 
to specify a weight 
series for weighted 
estimation, and 
specify the method 
for computing scalar 
sparsity estimates. 
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 The iteration control 
section offers the 
standard edit field for 
changing the maximum 
number of iterations, a 
combo box for specifying 
starting values, and a 
check box for displaying 
the estimation settings in 
the output. Note that the 
default starting value for 
quantile regression is 0, 
but you may choose a 
fraction of the OLS 
estimates, or provide a set 
of user specified values.  
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 When you select 
Bootstrap in the 
Coefficient 
Covariance combo, 
the right side of the 
dialog changes to 
offer a set of 
bootstrap options.  
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 The top portion of the 
output displays the 
estimation settings. 
Here we see that our 
estimates use the 
Huber sandwich 
method for computing 
the covariance matrix, 
with individual sparsity 
estimates obtained 
using kernel methods. 
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 Below the header 
information are the 
coefficients, along 
with standard errors, 
t-statistics and 
associated p-values. 
We see that both 
coefficients are 
statistically 
significantly different 
from zero and 
conventional levels.  
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 The bottom portion of the output 
reports the goodness-of-fit measure 
(pseudo R-squared), and adjusted 
version of the statistic, as well as the 
scalar estimate of the sparsity using 
the kernel method. Note that this 
scalar estimate is not used in the 
computation of the standard errors in 
this case since we are employing the 
Huber sandwich method.  

 Also reported are the minimized value 
of the objective function ("Objective"), 
the minimized constant-only version 
of the objective ("Objective (const. 
only)"), the constant-only coefficient 
estimate ("Quantile dependent var"), 
and the corresponding form of the 
Quasi-LR statistic and associated 
probability for the difference between 
the two specifications.  
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 With the exception of Quantile Process, the 
quantile regression views and procedures 
should be familiar to ordinary least squares 
regression.  
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 The Quantile Process 
view submenu lists 
three specialized 
views that rely on 
quantile process 
estimates.  
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 You may select View/Quantile 
Process/Process Coefficients to examine the 
process coefficients estimated at various 
quantiles.  
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 The Output section of the 
Specification page is used to 
control how the process results 
are displayed. By default, 
EViews displays the results as a 
table of coefficient estimates, 
standard errors, t-statistics, 
and p-values. You may instead 
click on the Graph radio button 
and enter the size of the 
confidence interval in the edit 
field that appears. The default 
is to display a 95% confidence 
interval.  
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 The Quantile Process 
Specification section of the 
page determines the quantiles 
at which the process will be 
estimated. By default, EViews 
will estimate models for each of 
the deciles (10 quantiles, ). You 
may specify a different number 
of quantiles using the edit field, 
or you may select User-
specified quantiles and then 
enter a list of quantiles or one 
or more vectors containing 
quantile values.  
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 The Output page of the 
dialog allows you to save 
the results of the quantile 
process estimation. You 
may provide a name for 
the vector of quantiles, the 
matrix of process 
coefficients, and the 
covariance matrix of the 
coefficients. For the k 
sorted quantile estimates, 
each row of the k*p 
coefficient matrix contains 
estimates for a given 
quantile.  
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 To perform the test 
for the equality of 
the slope coefficients 
across quantiles, 
select View/Quantile 
Process/Slope 
Equality Test... and 
fill out the dialog.  
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 The Specification page is used 
to determine the quantiles at 
which the process will be 
compared.  

 EViews will compare with 
slope (non-intercept) 
coefficients of the estimated 
tau, with the taus specified in 
the dialog.  

 By default, the comparison 
taus will be the three quartile 
limits (0.25, 0.50, 0.75 ), but 
you may select User-specified 
quantiles and provide your 
own values. 
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 The Output page 
allows you to save the 
results from the 
supplementary 
process estimation.  

 You may provide a 
name for the vector of 
quantiles, the matrix 
of process 
coefficients, and the 
covariance matrix of 
the coefficients.  

www.andriystav.cc.ua 



 We compare the slope 
coefficient for the median 
against those estimated at the 
upper and lower quartile. 

 The top portion of the output 
shows the equation 
specification, and the Wald 
test summary. Not 
surprisingly (given the graph 
of the coefficients above), we 
see that the 𝜒2-statistic value 
of 21.04 is statistically 
significant at conventional 
test levels.  

 We conclude that coefficients 
differ across quantile values 
and that the conditional 
quantiles are not identical.  
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 Conditional 
symmetry implies 
that the average 
value of two sets of 
coefficients for 
symmetric quantiles 
around the median 
will equal the value 
of the coefficients at 
the median: 
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 You may use the 
Output page to save 
the results from the 
supplementary 
process estimation.  

 You may provide a 
name for the vector of 
quantiles, the matrix 
of process 
coefficients, and the 
covariance matrix of 
the coefficients.  
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 We see that the test compares 
estimates at the first and 
third quartile with the median 
specification.  

 While earlier we saw strong 
evidence that the slope 
coefficients are not constant 
across quantiles, we now see 
that there is little evidence of 
departures from symmetry.  

 The overall p-value for the 
test is around 0.78, and the 
individual coefficient 
restriction test values show 
even less evidence of 
asymmetry.  
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