
Home   All Journals   Mathematics, Statistics & Data Science

 Journal of Statistical Computation and Simulation   List of Issues   Volume 81, Issue 11

 Gibbs sampling methods for Bayesian quan ....

Volume 81, 2011 - Issue 11

Journal of Statistical Computation and Simulation 

4,345

Views  

375

CrossRef citations to date 

3

Altmetric

Original Articles

Gibbs sampling methods for Bayesian

quantile regression
 &Hideo Kozumi  Genya Kobayashi

Pages 1565-1578 | Received 27 Jul 2009, Accepted 23 May 2010, Published online: 17 Mar 2011

 Cite this article   https://doi.org/10.1080/00949655.2010.496117

     

 

 Full Article  Figures & data   References  Citations   Metrics

  Reprints & Permissions  Read this article  Share

Abstract

This paper considers quantile regression models using an asymmetric Laplace

distribution from a Bayesian point of view. We develop a simple and efficient Gibbs

sampling algorithm for fitting the quantile regression model based on a location-scale

mixture representation of the asymmetric Laplace distribution. It is shown that the

resulting Gibbs sampler can be accomplished by sampling from either normal or

generalized inverse Gaussian distribution. We also discuss some possible extensions of

our approach, including the incorporation of a scale parameter, the use of double

exponential prior, and a Bayesian analysis of Tobit quantile regression. The proposed

methods are illustrated by both simulated and real data.
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