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ABSTRACT

Although there is a growing literature on linear regression and generalized linear models
with missing values in the covariates, the problem of incomplete covariate data in
guantile regression has not been addressed. In this talk we examine the general
problem of missing data in quantile regression models, where the incompleteness is
due to partially missing covariates on some observations. We assume that the missing
covariates are missing at random (MAR) and the responses are completely observed.
We describe how a set of weighted estimating equations can be constructed which
provide a consistent estimator of the quantile regression parameters when there are
missing covariate data. We also demonstrate how a standard analysis, based only on
the complete cases, can yield biased estimates when the covariates are missing at
random. An attractive feature of the proposed method is that it can be easily
implemented using existing statistical software packages.



