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PARAMETER ESTIMATION AND VARIABLE SELECTION IN
THE QUANTILE REGRESSION MODEL FOR PANEL DATA

HE Xiao-xia, XU Wei, LI Huan, WU Chuan-ju
(C’ollege of Science, Wuhan University of Science and Technology, Wuhan 430065, China)

Abstract: In this paper, we consider the variable selection problem for the quantile
regression model based on panel data. By adding an improved adaptive lasso penalty term,
we realize the quantile regression and variable selection for the panel data with fixed effect
simultaneously, and obtain the consistency and asymptotical normality for the selection of the
parameters. Simulation studies show the validity of the proposed method, which extend that of
[14].

Keywords: panel data; quantile regression; adaptive lasso; variable selection; asymptotic
normality
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