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STRREREL, I B TAE AR {2, 20, -+, @} C X ERBIIIERE (K (2, 35))! ) RFIEE
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W20 Hu, ZhouBl 52 BE 26 ﬁEHB \jj# B
F— FIEFEE ke >0,
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QUANTILE REGRESSION WITH SAMPLES DRAWN FROM
NON-IDENTICAL DISTRIBUTIONS

YANG Peng-wei
(School of Mathematics and Statistics, Wuhan University, Wuhan 430072, China)

Abstract: This paper considers the online quantile regression with Gaussain kernel

and non-identical sampling process. Under the sparsity condition and non-identical marginal

distributions, we derive the convergence rate of the the online quantile regression algorithm.
Mathematical analysis depends on the error decomposition and the iteration method. Specially,
we get the explicit learning rate of online median regression. Finally, we illustrate that our main
result can extend to general quantile regression problem.

Keywords: online learning; quantile regression; e-pinball loss; reproducing kernel Hilbert
space, non-identical distribution

2010 MR Subject Classification: 62J99



