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RESUMO

CORTES, 1. E. Novas familias de modelos de regressiio quantilica linear e parcialmente
linear sob distribuicoes Marshall-Olkin reparametrizadas. 2023. 130 p. Tese (Doutorado em
Estatistica — Programa Interinstitucional de P6s-Graduag@o em Estatistica) — Instituto de Ciéncias
Matematicas e de Computagdo, Universidade de Sao Paulo, Sdo Carlos — SP, 2023.

Nesta tese, propomos familias de modelos de regressdo quantilica linear e parcialmente linear,
onde a varidvel resposta segue uma distribui¢do Marshall-Olkin reparametrizada com suporte na
reta real. Esta distribui¢do apresenta uma grande flexibilidade que surge ao aplicar a metodologia
Marshall-Olkin as distribui¢des da familia de locag¢do-escala, logo reparametrizando o parametro
de locacdo em fun¢do do quantil. Por esse motivo, o nome da nova distribuicao ¢ Marshall-Olkin
reparametrizada, que contém parametros de quantil, escala e assimetria. A primeira familia
tem uma estrutura semelhante aos modelos lineares generalizados, que permite a utiliza¢ao do
método da méxima verossimilhanca. Consequentemente, calculamos as expressdes do vetor
escore e da matriz de informacao observada para realizar a inferéncia estatistica. A adequacao
dos modelos e observacdes discrepantes sdo estudadas por meio de trés tipos de residuos. Para
avaliar a sensibilidade das estimativas sdo desenvolvidas medidas de influéncia global e local. A
segunda familia € uma extensdo da primeira familia por adicionar a descri¢do da relacao nao
linear entre os quantis da varidvel resposta e uma varidvel continua por meio de B-splines. Nesta
familia as ferramentas de inferéncia estatistica sao baseadas na fun¢do de log-verossimilhanga
penalizada. Também, analogamente a primeira familia sdo apresentados os residuos e as medidas
de influéncia global e local. Sdo considerados dois exemplos de aplicagdes que ilustram a

utilidade das familias propostas para conjuntos de dados na 4rea de satide e nutrigao.

Palavras-chave: Regressdo quantilica, Estimadores de maxima verossimilhanga, Influéncia
global, Influéncia local, Andlise residual, Estimadores de maxima verossimilhanca penalizada,

P-splines.






ABSTRACT

CORTES, I. E. New families of linear and partially linear quantile regression models
under reparameterized Marshall-Olkin distributions. 2023. 130 p. Tese (Doutorado em
Estatistica — Programa Interinstitucional de P6s-Graduag@o em Estatistica) — Instituto de Ciéncias
Matematicas e de Computagdo, Universidade de Sao Paulo, Sdo Carlos — SP, 2023.

In this dissertation, we propose families of linear and partially linear quantile regression models,
where the response variable follows a reparameterized Marshall-Olkin distribution with support
on the real line. This distribution presents great flexibility and arises from applying the Marshall-
Olkin methodology to distributions of the location-scale family and then reparameterizing the
location parameter as a function of the quantile. For this reason, the new distribution’s name is
reparameterized Marshall-Olkin, which contains quantile, scale and skewness parameters. The
first family has a structure similar to the generalized linear models that enable the use of the
maximum likelihood method. Consequently, we calculate the expressions of the score vector and
the observed information matrix to perform the statistical inference. The adequacy of models and
outlier observations are studied through three types of residuals. In order to assess the sensitivity
of the estimates, measures of global and local influence are developed. The second family is an
extension of the first family by adding the description of the nonlinear relationship between the
quantiles of the response variable and a continuous variable through B-splines. In this family,
statistical inference tools are based on the penalized log-likelihood function. Also, analogously
to the first family, the residuals and measures of global and local influence are presented. Two
examples of applications are considered that illustrate the usefulness of the proposed families for

data sets in the areas of health and nutrition.

Keywords: Quantile regression, Maximum likelihood estimators, Global influence, Local

influence, Residual analysis, Penalized maximum likelihood estimators, P-splines.
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CHAPTER

INTRODUCTION

Regression analysis describes the linear relationship between the conditional mean of
a response variable and a set of predictor variables. The fit and modeling of the conditional
mean have been done using simple linear regression, multiple linear regression, and regression
with heteroscedastic errors. These regressions employ weighted least squares and maximum
likelihood (ML) methods to estimate the parameters. Draper and Smith (1998) and Gordon
(2015) have illustrated how important it is to use these tools in disciplines like Economics,
Business Administration and the Social Sciences. However, studying only the conditional mean

has its limitations, as the three relevant limitations mentioned by Hao and Naiman (2007).

The first limitation of traditional regression is that it does not allow for the analysis of
noncentral locations of the response variable to address specific issues of interest. For instance, in
studies of economic inequality, there is an interest in modeling the extremes of income, including
the poor (lower tail) and the wealthy (upper tail). Another example from the health field involves
the study of individuals with low weight (lower tail) and obesity (upper tail) using the body mass
index (BMI).

The assumptions of the traditional regression is the second limitation. These assumptions
in real life are difficult to satisfy. For example, homoscedasticity does not occur often. Addition-
ally, the response variable commonly has heavier tails than the normal distribution. Finally, the

conditional mean is strongly influenced by outliers that make the mean an inappropriate measure.

Finally, the third limitation of traditional regression is that it does not allow us to cover
investigations that focus on studying beyond how predictor variables affect the location and
scale parameters of the response variable. It is currently necessary to analyze the effects of the

predictor variables on the skewness and, if possible, the kurtosis of the response variable.

Quantile regression (QR) models introduced by Koenker and Jr (1978) allow specifying
the changes of the conditional quantiles by a set of linear predictors. In this way, its flexibility

helps to a great extent to solve problems such as economic inequality and the body mass index
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mentioned above. Two of its outstanding advantages are its robustness to the influence of outlier
observations (HUNTER; LANGE, 2000) and the ability to provide a complete description of the
conditional distribution of the response (DAVINO; FURNO; VISTOCCO, 2013).

Recently, some authors have studied alternative distributions to perform QR. For example,
in the context of positively supported responses, Noufaily and Jones (2013) and Sénchez et
al. (2021) studied the generalized gamma and Birnbaum-Saunders distributions, respectively.
Korkmaz and Korkmaz (2023), Mazucheli et al. (2020) and Jodra and Jimenez-Gamero (2020)
investigated the unit log-log, unit-Weibull and exponential-geometric distributions with support
in the unit interval, respectively. In addition, Morales et al. (2017) and Gallardo et al. (2020)
proposed an asymmetric family of distributions and the power skew-normal, both with support
in the real line, respectively. The structure of these models has the advantage of the easy
interpretation of the parameters that allow the application of the ML methodology to obtain the

estimates and carry out analysis of global and local influence.

In this dissertation, we propose new families of linear and partially linear QR models for
distributions with quantile, scale and skewness parameters, named reparameterized Marshall-
Olkin (RPMO) distributions (CORTES; CASTRO; GALLARDO, 2023). These distributions
with support on the real line arise by applying the Marshall-Olkin methodology (MARSHALL;
OLKIN, 1997) to the family of location-scale distributions and then reparameterizing the location
parameter in terms of the quantile. The family of linear QR models can be used to deal with the
three limitations of traditional regression. Its structure is similar to generalized linear models
(GLM) (NELDER; WEDDERBURN, 1972). Therefore, the ML method allows for obtaining

estimates and developing global and local diagnostics.

The family of partially linear QR models is an extension of the linear QR models. They
are useful in situations where predictors have linear effects on the quantiles of the response
variable while another variable has a nonlinear effect. Thus, the models allow the capture of
more complex data viewed in Astronomy, Biology, Medicine, Economics, and Finance, among

others.

Cai and Xiao (2012), in different contexts, note that nonparametric and semiparametric
regression models (which are a general case of partially linear models) have garnered the attention
of researchers due to their greater flexibility compared to linear QR models. Some important
references that illustrate the points mentioned include Cai (2002), Gooijer and Zerom (2003)
and Cai, Gu and Li (2009).

The main contribution of this dissertation is to develop the process of estimation and
statistical inference on the parameters for the families of linear and partially linear QR models
under RPMO distributions. Moreover, to adopt techniques of global and local influence for the

same families.
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This dissertation is structured into six chapters as follows. Chapter 2 introduces the
RPMO family of distributions and analyzes their skewness and kurtosis. It then formulates
the linear QR model and discusses the ML methodology for estimating the model parameters.
Moreover, it adopts three types of residuals, two methods of global influence, and three schemes
of methods of local influence. In Chapter 3, the behavior of ML estimators is assessed through
simulation studies and presents an application example. Chapter 4 proposes a family of partially
linear QR models for RPMO distributions. This chapter is also devoted to performing statistical
inference on parameters and extending measures of local and global influence. Chapter 5
studies the properties of penalized ML estimators through simulation. Additionally, this chapter
illustrates the methodologies investigated in Chapter 4. Finally, in Chapter 6, we provide some

final comments on the main results and some ideas for future work.

1.1 Preliminaries

Marshall and Olkin (1997) propose a widely used method for generating new probability
distributions. This method involves introducing a new parameter to an existing distribution and
includes the original distribution as a particular case. The resulting distribution offers greater

flexibility in modeling various types of data.

The cumulative density function resulting from the application of the Marshall-Olkin

(MO) methodology is given by

Gly;a) = Fo(y)

= ,yeER, aeR", (1.1)
at(I-a)R(y)

where Fy represents the baseline cumulative distribution function and o the new parameter. It is
evident that Equation (1.1) provides a means to derive new parametric distributions. Consequently,

the probability density function corresponding to Equation (1.1) can be expressed as

afo(y)
[+ (1—0)F(y)]

gy;a) = 5, yER, 0 e RY, (1.2)
with fo representing the baseline probability density function. In the literature, some interesting
specific cases of (1.2) discussed involve taking fy to be normal (GARCIA; GOMEZ-DENIZ;
VAZQUEZ-POLO, 2010), Cauchy (JACOB; JAYAKUMAR, 2012) and other distributions
belonging to the location-scale family (RUBIO; STEEL, 2012).
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CHAPTER

REPARAMETERIZED MARSHALL-OLKIN
REGRESSION MODELS

This chapter presents the family of RPMO distributions for modeling data with support
on the real line. Subsequently, an analysis of the skewness and kurtosis of these distributions 1s
conducted. Additionally, the QR model is formulated, defining a structure similar to that of GLM.
This formulation naturally leads us to employ ML methodology for deriving the score vector,

ML estimators, and the observed information matrix in order to perform statistical inferences.

Furthermore, diagnostic analysis methods for the QR model of the RPMO family are
developed. First, three types of residuals are adopted. Secondly, the expressions of likelihood
displacement and generalized Cook’s distance are proposed as global influence. Third, three

perturbation schemes in the model or data are specified as local influence.

2.1 Reparameterized Marshall-Olkin distributions

This section defines the probability density function (pdf) of the RPMO family of
distributions. Then, some properties are studied, such as the cumulative distribution function

(cdf) and the quantile function (qf).

Definition 2.1. We will say that a random variable Y has a RPMO distribution if its pdf is given
by

o fo(ug)
o [+ (1—a)Fo(uy)]*

g &g, 0,a) = yER, (2.1)

where

y=& .1 oq
e (m)
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&, €R, 0 € R" and o € RT are the g-quantile, scale and skewness parameters, respectively.
Also, fo and Fy are the baseline pdf and cdf belonging to the location-scale family. We denote it
byY ~ RPMO(éq, o, aaf())'

The set of distributions with a pdf given in Equation (2.1) is referred to as the RPMO
family. Consequently, Table 1 displays the expressions of fy and Fj for the family members,
along with their corresponding notations. It’s worth noting that the logistic distribution, which
belongs to the location-scale family, is not included in the table. This omission is due to the
Arnold-Groeneveld skewness measure being zero for any value of «, as discussed in Rubio and
Steel (2012). This indicates that the & parameter does not modify the skewness of the logistic

distribution and, as a result, it is excluded from the RPMO family.

Table 1 — Expressions of fy and Fy of the baseline models and their respective notations in the RPMO

family.
Baseline Model  fo(uy) Fo(ug) New Model
Gumbel exp (—uq —exp (—uq) exp (— exp (—uq)) RPMOG
Student’s-t %O_F%q)—l’z“ %—l—%zﬂ (%,%;%,—u—é) RPMOT
Normal \/szﬂexp (—u—2‘3> 0.5 [1 —|—erf<\”/—"§>] RPMON
Cauchy m 0.5+ %;(u") RPMOC

Note: ¥, erf and »F; denote the degrees of freedom, error function and hypergeometric function,
respectively.

One of the advantages of the RPMO family is that its pdf has closed form expressions,
which reduce computational costs. Another advantage is that it can be useful for modeling data
with support on the real line. Additionally, if & = 1 in Equation (2.1), we have the reparameterized

pdf of the location-scale family.

Figure 1 illustrates the behavior of the distributions within the RPMO family for ¢ =1,
g = 0.5 and different values of ¢ and £,. We have highlighted the particular case when o = 1
with a red line in the plots. It’s worth noting that these distributions exhibit greater flexibility
compared to their specific cases. As expected, the family can be used to fit skewed and unimodal
data.

Properties 2.1. Let Y ~ RPMO(&,, 0, ¢, fo), then the cdf of Y is given by

FO(”q)
+ (1 — a)Fo(ug)’

y_gq -1 aq
= <1+qa—q>'

G(y;&4.0,a) = p (2.2)

where
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The expression in Equation (2.2), like that of the pdf, has a closed form. Figure 2
illustrates the behavior of the cdf for o = 1, ¢ = 0.5 and different values of &, and o. It can be
observed that for a values smaller than 1 (particular case), the cdf converges more rapidly to 1 ,

while for o values greater than 1, the CDF converges more slowly to 1.

Properties 2.2. Let Y ~ RPMO(&,, 0, @), then the qf of Y is expressed as
- ap -1 oq
&poa)=0|F | ——— | -F ' (—— ; 2.3
Clpicy 0, 01) {0 <1+pa—p) 0 (an—q)}%q 2
where p € (0,1) and ¢ € (0,1). Note that if p = g, then Q(p; &,, 0, o) = &,. Algorithm 1 presents

a scheme that generates random numbers to distributions belonging to the RPMO family using

the inversion method.

Figure 1 — Plots of the pdfs of the distributions belonging to the RPMO family with 0 =1, ¢ =0.5 and
different values of &, and c.
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Algorithm 1 — Generation of a random numbers from the distribution RPMO(éq, o,a,fo)

1: Set the values of the probability ¢ and the parameters &, ¢ and c.
2: Generate random numbers U; ~ U (0, 1), where U; denotes the unitary uniform distribution.

3: Evaluate U
-~ 0 _ oqg
=0 | F, - {7 .
g [0 (1+aU,~—U,~> 0 <1+6106—61>]+§q

4. Repeat (2)-(3) fori=1,...,n.

Figure 2 — Plots of the cdfs of the distributions belonging to the RPMO family with c =1, ¢ =0.5 and
different values of &, and a.
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2.2 Skewness and Kurtosis
In this section, we analyze the skewness and kurtosis measures of the distributions
through respective plots.

Let Y ~ RPMO(&,,0,a, f), we can assess its skewness behavior numerically using

Fisher’s skewness coefficient, defined in this family as

3 = 3 where E[Y"] :/ ykg(y;éq,c,a)dy. 2.4)

However, the RPMOC distribution lacks finite moments. Therefore, we suggest using Bowley’s

skewness coefficient, denoted by

o _ Q(075:8,,0,0) +0(025:4,,0,0) ~20(0.5:£,0.)
k= 0(0.75;¢,,0,0) — 0(0.25:¢,,0, ) ’

where Q(p;&,, 0, ) is the qf defined in Equation (2.3).

(2.5)

Figure 3 shows the skewness coefficients in the distributions for 6 =1 and §, =0
as a function of a € (0,50]. Another plot within the figure specifies an interval of o values
specifically for the RPMOT distribution. The red line highlights the case when o = 1. In this
figure, it is evident that the distributions exhibit both negative and positive skewness, except
for the RPMOG distribution, which shows only positive skewness. Furthermore, the behavior
of the skewness measure in the RPMOG distribution is decreasing, in contrast to the RPMOC
distribution. The RPMOT distribution with ¥ = 15 is not monotonic. All figures indicate that

the distributions within the family offer higher flexibility than their particular cases.

To assess the kurtosis of the RPMO family, we utilize the Pearson kurtosis coefficient
defined by
E[(Y —E[Y])*]

aNCTEET -

On the other hand, we propose the Moors kurtosis coefficient for the RPMOC distribution,

denoted as

K — [0(7/8:&,0,0) — Q(5/8:&4,0,a) ]| 4+ [0(3/8:&,,0,0) —0(1/8:&4,0, )] 2.7)
k 0(6/8;&,,0,a)—0(2/8;¢,,0,a) r

where Q(p; &, 0, ) is the gf defined in Equation (2.3).

Figure 4 displays the kurtosis coefficient for o = 1 and &, = 0 as a function of o € (0, 50].
The red line highlights the case when @ = 1. In the figure, we can observe that the coefficients
in the RPMON, RPMOC and RPMOT (with ¥ = 15) distributions exhibit similar behavior.
Furthermore, the RPMOG distribution demonstrates a high kurtosis and its coefficient decreases
as o increases. All figures indicate that the distributions within the family have higher kurtosis

than their particular cases.
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Figure 3 — Plots of the skewness coefficient in the RPMO family of distributions against o parameter.
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Figure 4 — Plots of the kurtosis coefficient in the RPMO family of distributions against & parameter.
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2.3 Quantile regression model

This section formulates the QR model for the RPMO family of distributions.

Let Y1,...,Y, be independent random variables, where each Y;, i = 1,...,n, follows the
pdf given in Equation (2.1) with g-th quantile &;,, scale 0;,, and skewness @, parameters. Then,
considering the probability g € (0, 1) fixed, the RPMO model parameters have the following

systematic components

ig = Miig = xlTiﬁq, log (0jy) = Mg = szl.vq and  log(aig) = N3ig = X3Tl-’l'q, (2.8)

where B, = (Bigs---Big) s Vg = (Vigs-.-, Vi) " and T, = (T1g,-..,Tmg) " are vectors of un-

known regression coefficients with (# + r+m) < n; N1;4, N2ig and N3, are the linear predictors;

T T T i
and X1; = (X141, .-,X13) > X2; = (X241, --,X2ir)  and X3; = (x3;1,...,X3;,,) are observations on
t, r and m known regressors, fori =1,...,n.

In addition, we will assume the following aspects: y = (yl,...,yn)T is the vector of

observed responses; B q € R’, v, € R" and 7, € R™ are functionally independent; and the
covariate matrices X; = (x;,...,X{,) ", Xo = (X5;,...,X5,) " and X3 = (x],...,%3,) have

ranks ¢, r and m, respectively.

2.4 Maximum likelihood estimation

This section mainly derives the score vector, ML estimators, observed information matrix

and asymptotic confidence intervals to perform statistical inference.

Let Yi,...,Y, be independent random variables such that ¥; ~ RPMO(&;4, 0ig, 0tig, fo)s

then the log-likelihood function for 8, = ( ﬁ V;, 'L'qT) can be written as

agE

K(GQ) = gl—(éiq, Gi(p aiq); where (29)

1

~.

=}
03

li(&ig; Oig» 0ig) = log (i) +1og (fo(uig)) —log (i) — 21og (0ig + (1 — 0tig) Fo (uig) ),
Ujg = (}’iq - giq)/qu "‘Foil(aiq‘I/(l +qig — Q))a

fori=1,...,n and ¢q € (0,1) fixed. The score vector of dimension (z + r+m) is given by

U(o,) = ( 8, ,UI ,UT) = 0/(0,)/d 6, whose components are
o6, -
Up, =55, =XIWiA1 (2.10)
2¢(0
Uy, = a(qu) =X; W>A, and (2.11)
U, = IL8,) = X] W3As3, (2.12)

T dry
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with

W, = [biq 5,~j] , W, = [eiq 5ij] ) W3 = [diq 51’1] )
A1 :(€§1q7“"€§nq)—r7 A2= (Eglq,...,écnq)T and A3= (éalq,...,éanq)—r,

where

8§,~q o o aqu o 805,-q
Wliq =1, Cig = B = eXp (lew), dlq

bi = = —
1 N2iq 81’]3,'(1

= exp (M3ig)

0;j is the Kronecker delta with i, j = 1,...,n and ¢ € (0, 1) fixed. Finally, the elements of the

vectors are given by

d4i(Eig Oig, Uig)

6T,
Joluig) (1 — atig) } {fé(“iq)]
— 2wy, . , 2.13
Viig [a,.q+<1_a,.q>z:0<u,.q> Vi | ) @1
J _ 9i(&ig, Oig, Olig)
Gig aqu
Jo(uig)(1 — atig) 1 [f(l)(“iqw
=2¥1iq V2i —Viig — V1igW2iq | 77—~ 2.14
Yiia¥aia [a,.q+<1_a,.q>F0<u,.q> Yiia = Vhia¥2ia | 7 ) 219
and
J (&g, Oig, Olig)
Gig — 805,-,,
i)y 1R 0t
= W3i; + U, -2 ) 2.15
Voig F touy {fO(”iq) Qg + (1 — Otig) Fo(uiq) (1)
where
o1 =&y o1 . Wog(1—9q)
Yiig = qu: Yiqg = Gig s Y3jq = aiq’ Uoy, = (1+C]aiq_Q)2
and

Wy = 1/fo(Fy '(0igq/(1+qaig—q))) fori=1,...,nand g € (0,1) fixed.

The first derivative of fy(u;,), denoted by f{(uiy) in Equations (2.13)-(2.15), depends on the
distribution in the family. Table 2 provides the expression for f{)(u,) in each member of the
RPMO family.

Note that in Equations (2.10)-(2.12), the ML estirr}fltors of B ¢ Va and 7, do not have
a closed form. Therefore, the ML estimates denoted by B - ﬁq and ’L‘Aq, can be obtained by
numerical maximization of the log-likelihood function. To solve this numerical maximization,
we adopt the RS algorithm from the gamlss package (STASINOPOULOS et al., 2017) in the R
programming language (R Core Team, 2022).
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Table 2 — Expression of the first derivative f{(u;;) for each member of the RPMO family.

Distribution ) (uiq)

RPMOG  [exp (—uig) — 1] fo(uig)
RPMOT iy fo(uig) (%) (1+ »%) B
RPMON  —uiyfo(uiq)

RPMOC 2y (uig) lfft,z>

2.4.1 RS algorithm

The RS algorithm (STASINOPOULOS; RIGBY, 2008) consists of an outer iteration that
maximizes the log-likelihood function, as expressed in Equation (2.9), with respect to B @ Vq
and ’fq Additionally, there is an inner iteration to fit a model for each distribution parameter
individually while keeping the other parameters fixed at their current values. For the RS algorithm,

the quantities needed are

e the score functions

)

9

s1g= Lz, bigs- - Lg, bng) > 829 = (Loy,€1qs- - Loyyeng) " and 3y = (o dig, - Loyydng
* the diagonal matrices of iterative weights
Wi =diag(sig0814), Wa =diag(sy,08y,) and Wiz =diag(s3,083),
where o is the Hadamard element by element product;
* and the adjusted dependent variables
2ig =M1+ Wil S1gs 229 =Ny +Wa3 82 and 235 =13, + W33 53,
where
N, =XiB,, M, = €Xp (X,v,) and 13, = exp (X374).

Let j represent the iteration index of the outer cycle and i represent the iteration index of

the inner cycle. The algorithm is described as follows:

Step 1: Initialize fitted values for distributional parameter vectors of length n: éfll’l), 0‘511’1) and
‘L'él’l), respectively. In this context, consider the outputs of the skew-normal, skew-t
type I and reverse Gumbel parametric regression models as suggested initial values, with
'rél’l) = 1. Then, evaluate the initial linear predictors: ng;l) = 521’1), ng;’l) = exp (O‘él’l) )

and nglq’l) = exp (Tél’l)).
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Step 2: Start the outer cycle j = 1,2,... until convergence.
(a) Start the inner cycle i = 1,...,n until convergence.

(1) Evaluate the current s%{l’i), ng 2 and zg ).

(i) Regress the current zgjqﬂ) against design matrix X; using iterative weights ngl") to

obtain the updated parameters ﬁéj )

(j+1.1)

(b) End the inner cycle on convergence of ﬁéj " and set B UL B nl p = ngé")

and ééj LD égj "); otherwise update i and continue the inner cycle.

(a’) Start the inner cycle i = 1,...,n until convergence.

(1) Evaluate the current sé{;i), Wg];i) and zg{;i).

(i) Regress the current zggl) against design matrix X, using iterative weights ngz”) to
(J>0)

obtain the updated parameters Vv

(b’) End the inner cycle on convergence of VE, ") and set Vg = Vq 112{;1 b
U+11) _ 20ir).

(o7 = 0, ’; otherwise update i and continue inner cycle.

(1) )= 0 and

(a”) Start the inner cycle i = 1,...,n until convergence.

g{]’i), Wg3 Y and z( 2
(i) Regress the current zg]‘;i) against X3 using iterative weights Wg3 " to obtain the
()

updated parameters T

(i) Evaluate the current s

()

(b”) End the inner cycle on convergence of ‘L'q and set T G+LD)

- Tq n3q
(x(j+1 D_ a(j")' otherwise update i and 1
g =a;’; pdate i and continue inner cycle.

(+1,1)

= Tng;) and

Step 3: End the outer cycle if the change in the log-likelihood is less than 0.001; otherwise, update

Jj and continue the outer cycle.

2.4.2 Observed information matrix

~ ST AT AT
. . . _ T
The observed information matrix for 8, = (B, ,Vv,,7,)

partial derivative of /() relative to all model parameters. Thus, the matrix for the RPMO family

is calculated from the second

is denoted by

PN 825(9q) _Equﬁq _gﬁ Vg Eﬁ Tq
l(0g) =————% 3 = quvq qurq )

g":q"'q
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with
2%((0
b= XWX,
aPq anan 0. —
2%¢(6,) -
Byve — B, avT 6,-8, =X WsXo,
325(911) T
= =X X
B, 9B,0t, lo, -6 | WeX3,
9%4(8,) T
_— =X, W-;X
YT gv,av] le—e, 2
9%4(8,) -
vty = av,or, lo, 5 =X, WgX3 and
9*((8,) T
= =X X
equq aranT q_/\q 3 W9 3,
where
= (e, biy+ e, big big)8ijl, Ws = [(le, o, big €iq) 8ijl,
We = [(Eéqalq biq dlq)6lj] Wr = [(ﬁc,»q €iq +£qu Ciq eiq) 5ij]=
Ws = [(Lo,,a, €ig diq)Sij] Wo = [(Coy, diyy+ Lo, dig diy) ],
and
db; de; dd,
274 24 _q 2
biy 2&, 0, €ig = 5 Gy ’ dig = daoy, ’

fori,j=1,...,nand g € (0,1) fixed. Lastly, the other elements of the matrices are

i 0%i(&iq, Oig, O
b, = (gangi;qq o (2.16)
2 O (uig) o (uig )} 2wl { Jol(uig) (1 — 0tig) ]2
Viig {fO(”iq) f()( lq) Vi aiq+(1_aiq)F0(”iq)
pw) [ Jo(uig) (1 — 0tig) }
i g + (1 = 0tig) Fo(uig) |’

9%4i(&iy, Oig, Olig)
Eézqﬁzq dE,d0i, 2.17)
2 fé(uiq)] [f 0 (Uig) f62(uiq)} o2 fo(uig) (1 — atig) }
tig [fo(uiq) Vi Vo Joluig) 13 (uig) 2Viig Qg + (1 — Otig) Fo(uig)

Jo(uig) (1 — aiig) Joluig) (1 — ag) }

2
+ V/lquZ q |:aiq + (l _ (Xiq)F()(uiq):| WIZQWZ q |:(Xiq + (1 — aiq)F()(uiq)
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a g (él(]? Gl(]? al(])

gélqalq a§,q8 Uiy (18

_ . Joluig) (1 — 0iig) ] {f 0 (tig) f(gz(uiq)}
= 2a, Viig [Otiq + (1 — aig) Fo(uig) Hong Wiy Joluig) — f§(uig)

o [ Sol(uig) (1 — otig) 1 {1 — Fo(uig) + (1 — ‘Xiq)fO(“iq)“aiq}

Viia g + (1 — Oig) Fo (uiq) g + (1 — Olig) Fo (uiq)
. Jo(uig)
~ Wiy Qg+ (1 — O‘iq)FO(”qu ’
9*li(&ig, Gig, Olg) (2.19)

gc
iq 2 ~2
0 qu

Jo(ui
= ‘Iflziq+2‘V12iq‘l/2iq[ OE qﬂ 4‘/’121'4‘//2’"1 [

Joluig) (1 — 0tg)
Qg + (1 — Otig) Fo(uiq)
0 (ig)  fo* (uig)
ViV {fow f(%(uiq)} ’
a K (glqv 61(]7 alq)

Jol(uig) (1 — lig) ]
g + (1 — Qlig) Fo(uiq)

Jol(uig) (1 — 0tig) ]2
g + (1 — 0tig) Fo (uiq)

_ZII/]ziqlllzziq |: :| +21V12iq1/’22iq |:

Eo,q g = 901,90 (2.20)
B~ 800) 150
=2 o 1 i - i i B
Uoig ViqW2iq [(Xiq+(1 — Qig) Fo(uig) Hong Yig V2iq fo(uig) foz(”iq)

T { Jo(uig) (1 — 0tig) 1 {1 — Fo(uig) + (1 - O‘iq)fO(”iq)”“iq}
lig V2iq Ot I (1 _ aiq)FO(uiq) Qg + (1 — aiq)FO(uiq)
. . fO(uiq)

— lefllquQlCI |:aiq + (1 — al-q)FO(uiq)} ,

and

i _azgi(giqacimaiq)
%ia %ol
_ 2 {fé’(uiq)_féz(uiq)]Jru' | {fé(uiq)] o { Jo(uig) (1 — atig) ]
Y| foluig) £ (uig) a % Jo(uiq) a % Otig + (1 — lig) Fo(uiq)

2.21)

fo(uiq)”aiq 2 Joluig) (1 — 0tg)
T+ (= a2 | o DFolug) |~ Vi
1q - Wig O(MIC]) alq+(1_alq)F0(ulq)
" [1 — Fy(uig) + (1 - aiq>fo<uiq>uaiq] ’
Qg + (1 — Otig) Fo (uiq) ’
where
) _ q(l1—9q) { ) 2q'¥o } W q(g—1)¥¥}
Qg Olig — 7T, N -
% (14 qoig—q)? | ° (1+q0g—q) 07 (1490, —q)?
and

— Qiqq .
Y=/ (Fo ! (%)) fori=1,...,nand g € (0,1) fixed.
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The expression of the second derivative of fy(u;q), written as f{(u;;) within Equations (2.16)-
(2.21), is shown in Table 3 for each member of the RPMO family.

Table 3 — Expression of f{j (u;;) for each member of the RPMO family.

Distribution  f{ (uiq)

RPMOG fo(uig) [exp (—2uiq) — 3exp (—uiq) + 1]

N L R A 2y -1
RPMOT  —fouig) (%) (14+%) 1= (1+%) - (&Y e, (1+%) |
RPMON fo(uig) |1, — folug)]

2(3uz,—1) foluig)

RPMOC Gy

2.4.3 Confidence intervals

Under regularity conditions and a large sample size n, the asymptotic distribution of
(§q —0,)isN(0,I"! @)), where I[(/O\q) is the Fisher’s information matrix. Since it is not easy
to obtain the analytical expression of this matrix, we use the inverse of the observed information
matrix, denoted by /~! @), to approximate I~ (6q). Then, the estimated standard errors (SE)
of the ML estimators of 0 are obtained by calculating the square root of the diagonal elements
of 71(8,).

The asymptotic confidence interval for the j-th element of §q, denoted by @_,-q, is con-

structed using the following expression

(éjq — 2o\ 15 (), 81g +2¢ 20/ 5} @)) : (2.22)

where z /, represent the quantile of the standard normal distribution leaving a probability to
the right tail with /2 for0 < { < 1/2 and @]le (§q) is the j-th element of the main diagonal of
7-1(8,) for j=1,...,(t+r+m) and g € (0,1) fixed.

2.5 Residuals

This section proposes three types of residuals in the QR model of the RPMO family:
normalized quantile residual (NQR), generalized Cox-Snell residual (GCSR) and martingale-type
residual (MTR). The main idea is to study the adequacy of the model and detect outliers.

2.5.1 Normalized quantile residual
Here, we adopt the NQRs proposed by Dunn and Smyth (1996). In our case, this residual
is given by

1 “1/A =~ o~
) = 71 (Gyi: &y, Gy ) (2.23)
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where ® ! is the inverse cdf of the standard normal distribution, G is the estimated cdf of G
defined in Section 2.2, for i = 1,...,n and g € (0,1) fixed. The NQRs have approximately a
standard normal distribution if the model is correctly specified. Note that these residuals can be
easily calculated for the QR models of the RPMO family.

Furthermore, we present Scheme 2 to build envelopes for the NQRs. For each observation
in the dataset, a random sample of size B based on the known distribution is simulated. Then, the
2.5-th and 97.5-th percentiles (confidence bands) are calculated to draw lines. If the distribution

fits the data perfectly, all points are within the confidence bands.

Scheme 2 — Steps to build envelopes for NQRs.

1: Generate random numbers yl(b) ~ RPMO(giq, Oig, Qig, fo) by using Equation (2.3), for b =
l,...,Band g € (0,1) fixed.

(b)

2: Evaluate y;” in Equation (2.23), that is, compute the residuals

1)(b A (A, b).T ~ =
?fq)( ) — ! (G(yl( );ﬁiq,ciq,ociq)> ,forb=1,...,B.
3: Obtain the 2.5-th and 97.5-th percentiles for the set of B ?fql )

4: Repeat (1)-(3) fori=1,...,n.

5: Draw a line joining all 2.5-th and 97.5-th percentiles obtained, respectively.

2.5.2 Generalized Cox-Snell residual

Cox and Snell (1968) studied the GCSR, whose expression in the QR model of the
RPMO family is

2 ~ >~
7)) = —log (1~ Gyi: &y, Gig. Blg) ) (2.24)

fori=1,...,nand g € (0,1) fixed. If the model is correctly specified, ?l(qz)

an exponential distribution with a rate parameter equal to one, Exp(1). One advantage of these

follows approximately

residuals is their low computational cost in the R language. Scheme 3 displays how to build the
envelopes for the GCSR.

Scheme 3 — Steps to build envelopes for GCSR.

1: Generate random numbers ygb) ~ RPMO(giq, Oig, Oig, fo) by using Equation (2.3), for b =
l,...,Band g € (0,1) fixed.

()

2: Evaluate yl.b in Equation (2.24), that is, compute the residuals

2)(b ~, (b)) 8 ~ -~
?ng)( ) = —log (1 — G(yl( );éiq,ciq,aiq)), forb=1,...,B.
3: Obtain the 2.5-th and 97.5-th percentiles for the set of B ﬁj)(b).

4: Repeat (1)-(3) fori=1,...,n.

5: Draw a line joining all 2.5-th and 97.5-th percentiles obtained, respectively.
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2.5.3 Martingale-type residual

The third residual, considered by Therneau, Grambsch and Fleming (1990) in the context
of survival models, can be written in terms of the GCSR. For this reason, its calculation and
implementation have a low computational cost. In our case, the residual is defined as

Y —sign(1-72) {—2[1 72 4 log (F)] } , (2.25)
where sign(-) denotes the sign function, fori =1,...,n and g € (0, 1) fixed. ?l(; ) follows approx-

imately a standard normal distribution, N(0, 1), if the model is correctly specified. Analogously

to Sections 2.5.1 and 2.5.2, the steps for the construction of envelopes are presented in Scheme 4

Scheme 4 — Steps to build envelopes for MTRs.

1: Generate random numbers yl(b) ~ RPMO(E,-q, Oig, Oig, fo) by using Equation (2.3), for b =

l,...,Band g € (0,1) fixed.
2: Evaluate yl(b) in Equation (2.25), that is, compute the residuals

FOO) _ gion(1 720 {_2[1 A0 1 1og (72 >)} }0'5, forb=1,...,B.

iq q

3: Obtain the 2.5-th and 97.5-th percentiles for the set of B ?lg)(b).
4. Repeat (1)-(3)fori=1,...,n
5: Draw a line joining all 2.5-th and 97.5-th percentiles obtained, respectively.

2.6 Global influence

This section introduces two popular measures of case deletion: the likelihood displace-
ment (LD) and the generalized Cook’s distance (GCD). These measures allow us to analyze the

impact of removing an observation from the dataset on the ML estimates of the parameters.

2.6.1 Likelihood displacement

Here, we study a measure of case deletion that has been defined by Cook and Weisberg
(1982) in the context of normal regression models. The expression from this measure is

. =2[0(8,) (8. (2.26)

fori=1,...,nand g € (0,1) fixed, where 6(5 ) and 6(6( )q) are the log -likelihood functions of
the complete dataset and without the i-th observation, respectively. If 6( )¢ 1s far from 6 the i-th
observation is potentially influential, where 6(,.) 4 denotes the ML estimate of 8, when the i-th

observation is dropped.
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2.6.2 Generalized Cook’s distance

The second case deletion measure considered is a standardized norm of 6(,-) g §q, known
in the literature as GCD (COOK; WEISBERG, 1982). In the QR model of the RPMO family, it
is denoted by

GCDj), = (0, — 8,) 071 (8,) (8, — 0,), (2.27)
where /-1 (b\q) is the inverse of the observed information matrix, 5(,-)(] is the ML estimate of
0, when the i-th observation is dropped, for i =1,...,n and ¢ € (0,1) fixed. Large values of
GCDy;), indicate that the i-th observation is potentially influential.

2.7 Local Influence

According to Ferreira (2008), by using differential geometry, local influence analysis
compares parameter estimates before and after perturbing the data or the model. The methodology
can be useful for identifying influential observations by examining the effect of introducing

small perturbations into the model or data using an appropriate influence measure.

Here, we perturb the model using a vector @ of dimension (n x 1) restricted to some open
subset of Q C R". Also, let (0,|®) be the log-likelihood function corresponding to the perturbed
model and assuming there is a non-perturbation vector @y € Q such that £(0,|@¢) = ¢(0,) for

all ,, we evaluate the influence of perturbation @ on the ML estimator 6.

Cook (1986) suggests studying the behavior of the likelihood displacement LD(®) =
2[€(§q) - e(éa,)] around ® = @, where 8 denotes the ML estimator under ¢(0,|®). Then,
Cook (1986) considers selecting a unit direction d € Q (||d|| = 1) and plot LD(@¢ + ad) against

a, where a € R. Therefore, the normal curvature for 8, in the direction of d is given by
Ca(8,) =2|d"A, 77'(0,)Ad], (2.28)

where A, is the matrix of dimension (¢ + r+m) x n with elements

9%(6,|®
P Ul (2.29)
aejaa), 6,=0,,0=0¢
for j=1,...,(t+r+m),i=1,...,nand £71(@,) is the inverse of the observed information

matrix defined in Section 2.4.2. It is also recommended by Cook (1986) to examine the eigenval-
ues of the matrix A;é'_l (64)A, to detect those cases that strongly influence on LD(@). For this
reason, we study the total local influence of the i-th case, expressed as C; = Cq,(0,), where d; is

an (n x 1) vector of zeros with one in the i-th position.

Next, we present three perturbation schemes, introducing small modifications @ in the
log-likelihood, response variable and skewness parameter. Each scheme shows the development

of the calculations of the derivatives to obtain the matrix Aq.
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2.7.1 Case-weight

In order to identify the individuals that generate a high impact on the ML estimates, the
case-weight perturbation scheme is considered. Here, @ = (@, ...,®,)" and @y = (1,...,1)"
are vectors of dimension (n x 1) with 0 < @; < 1 for i = 1,...,n. Furthermore, the perturbed

log-likelihood function has the form

(0,l@) = Za), (&ig» Oig, ig), Where (2.30)

4i(&ig: Oigs Olig) = log (0tig) +1og (fo(uiq)) —log (0ig) — 21og (g + (1 — aig) Fo(uig)),
uig = (vi — &ig) [ 0ig + Fy ' (Qigq/ (1+q0tig — q)),

fori=1,...,nand g € (0,1) fixed. Consequently, the matrix A, is expressed as
X W, M,
Ay=|X; W) My,
X, W3 M;

where M = [géiqwi 5ij] »Mp = [g(’iqwi 5ij] and M3 = [gaiqwi 61’]'} , With gﬁiq(vf - ééiq’ E.quwi = f%
and é.aiqwi = Eaiq, for j =1,...,n. The elements ééiq’ égiq and éaiq, together with the matrices Wy,
W, and W3, are those defined in Section 2.4.

2.7.2 Response variable

This perturbation scheme allows us to evaluate the sensitivity of the ML estimates when
small perturbations to the response vector are introduced. Thus, let @ = (@y,...,®,)" and
@) = (0,...,0)" be vectors of dimension (n x 1), y;(®;) = y; + @;sy, where s, is the sample
standard deviation of y and @; € R for i = 1,...,n. Therefore, the perturbed log-likelihood

function is given by

n
(04|@) =Y ti(&iy, Oig, 0tig, 1), 2.31)
i=1

(glqa Oigq, Uig, wl) log (alq) +10g (fo( zq)) - log (GW) - 210g (ai‘] + (1 - Otiq)F()(M?(q)),
”;'kq = (vi(@y) = Sig) / Oig + Fy 1(“ti/(1 +qQig—q)),

fori=1,...,nand g € (0,1) fixed. Hence, the matrix A, can be written as

X! W, My
A= |X; Wy Ms |,
X! W3 Mg
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where My = [@hgiqa,i 8ij], Ms = [E'quwi 8ij] and Mg = [gaiqw,- 8ij|, whose elements are

.. azgl’(éimaiqvaiqvwi)
iq O &0 w;
Jolui,) (1 — aig)
Gy + (1 — Gl
fo (i) 15 (uiy)
— V8i N * ’
Lol £ (ug,)

Joluiy) (1= 0tig)
Qlig + (1 — tig) Fo(u7,)

- 2‘V8iq

8ig

azgi(éiq7 qua ai(p wi)

gc,-qa),- - aquaCOi
* * * 2
v Jolui,) (1 — atig) " foluiy) 2 Jo(ui) (1 — atig)
- 8i * —W8iqg | 7/ | T 9i *
1 Uig + (1 — (Xiq)Fo(ul-q) g f()(ul-q) 4 Uig + (1 — aiq>F0(ul'q)
v o i) fg () 20, Soluiy)(1— aig)
| folug)  f3 () 1 atig + (1 - aig) Fo(ug) |
Z . azgi(éiq76iq7aiQ7wi)
Gig @i aoaiq(? j;
— 2w, fo(u;kq) 2wy, ut f(/)(u;kq)(l B aiq)
Tia Otig + (1 — aig) Fo(uj,) T Otig + (1 — otig ) Fo (u7;)
i 21//7iq fO(u;kq)(l - aiq) 1— FO(”;‘kq) + (1 - aiq)f()(u;'kq>u*(xiq
Qg + (1 — Qi) Fo(uj,) Otig + (1 — aiig) Fo(u},)
vt o (s,  fo(uiy)
7i ; PR * )
1 %a fo(uiq> fg(ulq)
where
Sy Sy _ (ilor) = Eig)sy . Yog(1—4q)
IV7lq - qu7 V/Slq - Gl%la l//91(] - Gigq ’ ua,-q - (1 +(]O‘iq _ (])2

and Wo = 1/ fo(Fy ' (0tigq/(1+q0tg —q))) for j=1,....n.

2.7.3 Perturbation of the skewness parameter

Following the idea proposed by Sanchez ef al. (2021), the skewness parameter is per-
turbed as 0y (®;) = &y/®; with @; > 0 for i = 1,...,n and g fixed. Hence, the perturbed
log-likelihood function is

N

((8,]®) =Y. i(ig, i, 0ty () (2.32)

i=1

Ci(8ig» Oig, Qig(®1)) =log (0tig) +1log (@;) +1og (fo(uig)) —log(oig) —2log (pi(uiq)),

Pi(ttiq) = Oig + (@; — 0tig) Fo(uig),
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where ujg = (yi — &ig)/ Oig + FO*1 (ctigq/ (@i + gty — qo;)). Taking derivatives of Equation (2.32)

with respect to ;, and ®;, the matrix A, assumes the form
A= [X] W5 My,
where My = [Eaiqwi 8ij], whose elements are

fé(”lq):| |:f6/(uiq) _ féz(uiq)] 2 |:f0(ui(1)uwi _f0<uif1)uaiq}
foluig) Tty Mo foluig) — f3(uiq) * Oig + (@; — 0tig) Fo(uig)
(@i — aiq)fé(”iq)”wi”aiq} B (@ — aiq)fO(”iq)”ociqwf ]

Oig + (0; — tig) Fo(uig) Oig + (0; — tig) Fo(ig)

gaiqwi = Ugjy {

2 {1 — Fo(uig) + (@; — aiq)fO(uiq)uaiq:| {Fo(uiq) + (@ — (Xiq)fo(uiq)uw,}
Olig + (@; — 0tig ) Fo(uiq) Olig + (0 — Ctig) Fo(uig) |
with
_ Wooigq(g—1)  Yowig(1—q) _ 1
Ug;, = 2 Uoy, = 2 \PO_ 1 )
(@i + q0ig — qo) (@i +q0iqg — qo) Jo(Fy " (qtiq/ (@i + q0ig — q@;)))
and

oy 2 (—1)2 o
Uy, = [M} W3 1 (Fy ! (qoug/ (@i + qoig — qo))) +Polg — 1)g [—((w' 1 qa’q)],

0;+q0lig—qo;) 0+q0ig—q ;)3

fori=1,...,n and ¢ fixed. In this scheme @y = (1,...,1)" is the non-perturbation vector.

2.8 Final comments

This chapter introduces the family of RPMO distributions that contain three parameters:
quantile, scale and skewness. The family has arisen by applying the MO methodology to the
location-scale family and then a quantile parameterization. One of the aspects to highlight
about the family is that the expressions of the pdf, cdf and qf are closed, which helps to
calculate probabilities simply and simulate random numbers directly through the inversion
method. Additionally, the skewness and kurtosis coefficients are analyzed using plots, where we
observe that the distributions are most flexible compared to the reparameterized location-scale
family.

We formulate the QR model for the RPMO family of distributions with a framework
similar to generalized linear models. Based on the log-likelihood function, the expressions of the
score vector and the observed information matrix to perform inference were derived. The RS

algorithm was adopted to obtain the ML estimates due to its low computational cost.

Furthermore, three types of residuals and their envelopes were adopted to detect outliers
and study the adequacy of the models. Then, two measures of case deletion were presented
as tools of global influence to identify influential observations. For the same purpose, three
perturbation schemes were developed as tools of local influence. All of the above mathematical

expressions have a simple structure to be implemented in any mathematical or statistical software.
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CHAPTER

SIMULATION STUDIES AND DATA ANALYSIS
FOR LINEAR QUANTILE REGRESSION
MODELS

In this chapter, we present simulation studies to assess the behavior of the ML estimators
in the QR model of the RPMON, RPMOG and RPMOT (¥ = 15) distributions. Furthermore,
we illustrate the methodologies proposed in Chapter 2 to a National Health and Nutrition
Examination Survey (NHANES) dataset.

3.1 Simulation studies

In order to carry out the studies in this section, we generated 3000 random samples using
the gf of Equation (2.3) considering n € {100, 150,200,...,5000} and ¢ € {0.1,0.5,0.9}. The
ML estimates were obtained using the RS algorithm of the gamlss package in the R language.

Moreover, three scenarios were considered, whose structures are as follows:

Eig = Miig = 2.086 +0.318x1;2 + 0.650x1 3,
log (0ig) = Maig = 0.782+0.008x2, )
log (®tig) = M3ig = 0.5x3;1 — 2x32;

Eig = Miig = 1.347+0.322x;5 + 0.858xy;3,
log (0ig) = Maig = 0.189 +0.006x2;5, (IT)
log (otiy) = N3ig = 0.013x3;; +0.903x3;2; and

Eig = Miig = —1.240+0.306x12 +0.699x 3,
log (0ig) = N2ig = 0.521 +0.009x2;2, (TIT)

log (tig) = M3ig = —0.2x3;1 +0.75x32,
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where x1;5 ~ N(100,3), x1;3 ~ Bern(0.5), xp;» ~ N(0, 1), x3;; ~ Logis(0, 1) and x3;, ~ Bern(0.7),
fori=1,...,n. Also, Bern(p) denotes Bernoulli distribution and Logis(0, 1) denotes the standard
logistic distribution. Scenarios I, II and III were developed in RPMON, RPMOG and RPMOT
(¥ = 15) distributions, respectively. However, the scenario for the RPMOC distribution is not
included because Equation (2.13) has multiple roots that generate problems in finding the ML
estimates. The repository <https://github.com/isaaccortes1989/RPMO-GAMLSS-FAMILY>
contains the structure of the gamlss. family distributions necessary for reproducing and fitting
the RPMO family.

Figures 5-9 show the mean of the relative bias (RB), standard deviation (SD), the root of
the mean square error (RMSE), mean of the asymptotic standard error (SE) and the coverage
probability (CP) of the 95% asymptotic confidence intervals for the components of the vector 5q
in the RPMON model (Scenario I) according to sample sizes. From Figures 5-8, we note that as
the sample size n increases, the RBs, SDs, RMSEs and SEs decrease as expected in standard
asymptotic theory. Specifically, in Figure 5, it can be seen that the ML estimators associated with
B14 and v, are less precise than the others, with a lower performance at g = 0.1. Finally, Figure

9 displays that the CPs converge to the nominal values as the sample size n increases.

On the other hand, Figures 32-36 from Appendix A present the plots for the same five
measures in Scenario II. It can be seen in Figures 32-35 that the asymptotic behavior of RBs,
SDs, RMSEs and SEs is similar to Scenario I. But in this scenario, the ML estimators associated
with B4, V24 and 7y, are less precise than the others, with a lower performance for g = 0.5.
Moreover, the CPs in Figure 36 are close to the nominal values used for their construction as n

increases.

The plots of the five measures in Scenario III are shown in Figures 37-41 of Appendix A.
From the first four figures, we note that the asymptotic behavior of the measures is similar to
Scenario 1II, i.e., the quantities decrease as the sample size n increases. Also, B4, V24 and T, are
the ML estimators that are less precise. In addition, the CPs from Figure 41 indicate that a much

larger sample size is required than Scenarios I and II to be close to nominal values.

To observe the behavior of the mean SE in all the parameters as a function of the sample
size, we present the plots of SE;/SE; ;| and \/m rates for i = 1,...,98 correspondent to
n € {100, 150,200,...,5000}. These plots for the three scenarios can be seen in Figures 42-50
(Appendix A) and indicate that the behavior of the mean SE decreases according to \/m
rate, as expected in the standard asymptotic theory.
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~

Figure 5 — Mean of the RB on the 3000 estimates of the components B @ Vq and ?q obtained in the
RPMON model under different sample sizes.
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Figure 6 — SD on the 3000 estimates of the components B o Vq and ?q obtained in the RPMON model
under different sample sizes.
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Figure 7 — RMSE on the 3000 estimates of the components B @ Vq and ?q obtained in the RPMON model
under different sample sizes.
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Figure 8 — Mean of the asymptotic SE on the 3000 estimates of the components B o Qq and 7Eq obtained
in the RPMON model under different sample sizes.
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Figure 9 — 95% CP of the components B o Vq and ?q obtained in the RPMON model under different

sample sizes.
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3.2 Data analysis

In this section, we analyze a subset of the data from NHANES (2017-2018) to illus-
trate potential applications of the RPMO family. Specifically, we focused on 1743 people
who self-identified as American-Mexican. Repository <https://github.com/isaaccortes1989/
Data-Chapter-3> contains the data file in CSV format. The purpose of this analysis is to investi-
gate the relationship between body mass index (BMI), expressed in kg/ m? and other covariates
using QR models under RPMO distributions. So, we consider waist circumference (Waist) in

centimeters, gender (Gender) and age (Age) in years as covariates.

3.2.1 Descriptive analysis

First, we conducted a descriptive analysis of the BMI variable. The sample skewness
coefficient, kurtosis coefficient, mean and median are respectively 0.68, 3.85, 25.15 and 24.80.
Furthermore, the minimum and maximum values are 12.71 and 71.72, respectively. Then, we

expect the RPMO family to present a good performance in the fit of these data.

Figure 10 shows the histogram of BMI and the scatter plots of BMI and each one of
the covariates, where we observe the following aspects. First, from Figure 10(a), the BMI has
a unimodal empirical distribution with positive skewness and light tails. Second, in Figures
10(b) and 10(c), we can assume that the relationships between BMI and the covariates are linear.
Additionally, observations #264, #1267 and #1425 have an atypical behavior in the population.
In addition, we calculate Spearman’s correlation coefficient between Waist and Age, which is

equal to 0.77. The result indicates a strong linear relationship between Waist and Age.

3.2.2 Fitting of the quantile regression models

To study in detail BMI, we fit the QR model from RPMO family. Then, the g-th quantile

&ig» scale 0y, and skewness o, have the following systematic components

Eiq = NMiig = Pig + PogWaist; + B3,Gender;,
log (6iy) = Maig = Vig + V24Gender; + v3,Age; and (3.1)

log (@ig) = N3ig = T14Waist + 7o,Gender;,

where Waist;, Gender; and Age; denote the waist circumference, gender and age of the i-th
observation for i = 1,...,1743. Also, 8, = (Big, B¢, B3¢ Vig, V245 V3¢, Tig> ‘L’zq)T is the vector of
unknown parameters for ¢ € {0.1,0.25,0.5,0.75,0.9}. The Waist and Gender variables were
selected based on a classification from the National Heart, Lung, and Blood Institute (<https:
//www.nhlbi.nih.gov/health/educational/lose_wt/BMI/bmi_dis.htm>). On the other hand, the
Age variable was selected for exploratory purposes. In order to avoid collinearity problems, the

variables Age and Waist do not interact together.


https://github.com/isaaccortes1989/Data-Chapter-3
https://github.com/isaaccortes1989/Data-Chapter-3
https://www.nhlbi.nih.gov/health/educational/lose_wt/BMI/bmi_dis.htm
https://www.nhlbi.nih.gov/health/educational/lose_wt/BMI/bmi_dis.htm
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Figure 10 — Histogram of BMI (a), scatter plot for BMI and Waist (b) and scatter plot for BMI and Age
(c).
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We have also included the fits of a generalized class of skew densities (SKD) (MORALES
et al., 2017) to compare its results with those of the RPMO family. In addition, the particular
cases of the RPMO family are added, such as when o;;, = 1 and when o;;, = 6 (homogeneity of
variance) and o;; = 1 forall i = 1,...,1743. The codes of the fits of the SKD class and RPMO
family were developed using the lgr (GALARZA et al., 2022) and gamlss packages in the R
language (<https://github.com/isaaccortes1989/Fits-Chapter-3>). Specifically, in the Iqr package,
we use the best.lgr function that indicates which distribution best fits in the class SKD: the

Normal, Student-t, Laplace, Slash and Contaminated Normal distributions.

Table 4 displays the values of the Akaike information criterion (AIC) (AKAIKE, 1974)
and Bayesian information criterion (BIC) (SCHWARZ, 1978) for all fitted models. From this
table, we note that the Slash distribution has a better fit in the SKD class. Also, this distribution
generally has a better fit compared to the RPMOC distribution and, some cases, better than the
RPMON distribution (when @, = 1 and 0, = 0). Furthermore, we highlight that the values
from both criteria are smaller in the RPMOG distribution when modeling scale and skewness,
especially in the extreme quantiles. To summarize, the RPMOG is the best distribution for

explaining the quantiles, scale and skewness of BMI.

From now on, the study will focus on the 90-th percentile because it is interesting to
study which variables affect obese people, i.e., people whose BMI is greater than or equal to
thirty (<https://www.nhlbi.nih.gov/health/educational/lose_wt/risk.htm>). Then, after using the
backward elimination method in Equation (3.1), the RPMOG model is reduced as follows:

Eiq = Miig = Pig + Bog Waist; + B3, Gender;,
log (0iy) = NMig = Vig + V34 Age; and (3.2)

log (0tig) = M3iq = T14 Waist + 1, Gender;,

fori=1,...,1743 and ¢ = 0.9. In this model, 8, = (B14, Bag, B3¢» Vig, V3gs Tig, T2g) | is the vector
of unknown parameters and its ML estimates, SEs with their respective z-values and p-values,


https://github.com/isaaccortes1989/Fits-Chapter-3
https://www.nhlbi.nih.gov/health/educational/lose_wt/risk.htm

56 Chapter 3. Simulation studies and data analysis for linear quantile regression models

can be seen in Table 5. From there, we note that all p-values are less than 0.05, indicating that all
coefficients are significant at a 5% level.

Table 4 — AIC and BIC criteria for different QR models.

AIC criterion
RPMO family considering RPMO family considering RPMO family considering
Oig =1 Gjg =0 and 04y = 1 Cig and Qg
RPMOT RPMOT RPMOT

q Slash  RPMON RPMOC RPMOG (% =15) RPMON RPMOC RPMOG (¢ =15) RPMON RPMOC RPMOG (¢ =15)

0.10 88,0649 79865 8207.1 7,788.3 7,8183 80133 82529 7,841.8 78268 7,787.5 81486 7,582.6 7,668.0
025 7,8152 79647 82489 7,730.0 7,801.1 80133 82529 7,841.8 78268 7,759.7 82205 7,670.8 7,773.1
0.50 7,790.6 7,906.8 82269 7,667.0 7,752.4 80133 82529 7,841.8 78268 7,6989 81955 7,637.1 77174
0.75 8,153.5 7,.8551 8,1855 7,629.7 7,706.6 80133 82529 7,841.8 78268 76427 81482 7,5988  7,663.9
090 8,663.3 78293 8,1522 76181 7,681.5 80133 82529 7,841.8 708268 7,603.8 81069 7,577.1 7,631.8

BIC criterion

RPMO family considering RPMO family considering RPMO family considering
g =1 Ojg =0 and g = 1 Ciq and Qg
RPMOT RPMOT RPMOT
q Slash  RPMON RPMOC RPMOG (¢ =150 RPMON RPMOC RPMOG (¢ =15) RPMON RPMOC RPMOG (¢ =15)

0.10 8,086.8 80193 82399 78210 7,851.0 80352 82747 7,.863.6 78486 78312 81923 7,6263 7,711.7
025 7,837.1 79975 82817 7,762.8 7,8339 80352 82747 7,.863.6 7,848.6 78035 82642 7,7145 78168
050 7,8125 7939.6 82597 7,699.8 7,7852 8,0352 82747 7,863.6 7,848.6 7,742.6 82392 17,6808 7,761.1
0.75 8,1754 7,8879 82183 7,662.5 7,739.4 80352 82747 7,863.6 78486 76864 81919 7,642.5 7,707.6
090 8,6852 7.862.1 8,184.9 7,6509 7,7143 80352 82747 7,863.6 7,848.6 76475 81506 7,6208 7,6755

Table 5 — ML estimate, SE, z-value and p-value for the indicated parameter fitted with the QR model
under RPMOG distribution, considering g = 0.9.

qu BZq B3q v1q v3q aq ?Zq
Estimate 0.592  0.319 0.817 0.179 0.007 0.012 0.869
SE 0.235  0.003 0.120 0.037 0.001 0.002 0.227

z-value  2.524 119.106 6.817 4.821 13.056  5.232 3.822
p-value  0.012 <0.001 <0.001 <0.001 <0.001 <0.001 <0.001

3.2.3 Identifying outliers and studying model adequacy

Here, we investigate the behavior of the residuals with their corresponding envelopes
(see Sections 2.5.1, 2.5.2 and 2.5.3) to detect outlier observations. These residuals are presented
graphically in Figure 11, where observations #264, #1267, and #1425 are detected as outliers
because they are outside the envelopes. Additionally, we use the Kolmogorov-Smirnov test to
verify that the residuals follow a standard normal, exponential and standard normal distribution,
respectively. The results in Table 6 show that the null hypotheses are not rejected at a 5%
significance level. Furthermore, these results confirm the fact that the response variable follows
an RPMOG distribution.

Table 6 — Results of the Kolmogorov-Smirnov tests on the NQRs, GCSRs and MTRs.

NQRs GCSRs MTRs

Statistic  0.017  0.020  0.018
p-value 0.687 0.493  0.625
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Figure 11 — QQ-plot with envelopes for NQRs (a), GCSRs (b) and MTRs (c) under the RPMOG model
considering g = 0.9.
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3.2.4 Identifying influential observations

The likelihood displacement and generalized Cook’s distance from Sections 2.6.1 and
2.6.2, respectively, are used to detect potentially influential observations on the vector b\q, Figure
12 displays these two measures and indicates that observations #1267, #1297 and #1348 exert
the greatest influence on §q. In addition, the observations that exert a moderate influence are
#78, #264 and #1425.

Figure 12 — GCD (a) and LD (b) in the RPMOG model, considering g = 0.9
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Now, we present the index plots of C; for the schemes: case-weight, response variable
perturbation and skewness parameter perturbation described in Sections 2.7.1, 2.7.2 and 2.7.3,
respectively. These plots will be used to detect potentially influential observations and assess the

sensitivity of the ML estimates of Gq, B o Voo and 7.

Figure 13 shows the index plots of C,-(/O\q), Ci(Bq)’ Ci(v,) and C;(T,) for the RPMOG
model under the case-weight perturbation scheme. In Figure 13(a), observations #78, #1267 and
#1297 are indicated to have a strong influence on §q. Furthermore, Figures 13(b), 13(c), 13(d)
indicate that there is a strong influence on B o 961 and ?q by observations #78, #1297 and #1348.
Note that observation #78 is also detected as atypical according to the residual analysis.
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Figure 13 — Index plots of C; for 8, (a), B ¢ (0), V4 (c) and 74 (d) under case-weight perturbation, using
NHANES dataset with the RPMOG model and ¢ = 0.9.
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The index plots Ci(/éq), Ci(Bq), Ci(v,) and C(T,) of the RPMOG model under the
perturbation scheme of the response variable (Section 2.7.2) are shown in Figure 14. From there,
Figures 14(a), 14(b) and 14(d) highlight observations #78, #1297 and #1348 with more influence
on 6q, B g and /'fq. On the other hand, the observations more influential on Gq are the following:
#78, #1297 and #1299. Finally, note that observations #78, #1297 and #1348 are also detected as

more influential in the case-weight scheme.

Finally, Figure 15 presents the index plots C; for T, under the skewness parameter
perturbation scheme. From there, observations #78, #1297 and #1348 are detected as potentially
influential. Note that the same observations are potentially influential in the case-weight and

response perturbation schemes on 7.

In summary, observations #78, #264, #1267, #1297, #1299, #1348 and #1425 are po-
tentially influential. Table 7 provides a classification of overweight, obesity class and risk of
diseases such as type 2 diabetes, hypertension and heart disease based on those observations.
From the table, we note that observations #78, #1299 and #1348 do not have a disease risk and a
normal weight but a large waist circumference. Furthermore, observation #1297 is classified as a
person who is overweight and has a high risk of disease. Finally, observations #264, #1267 and

#1425 show an extremely high risk of disease and extreme obesity.
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Figure 14 — Index plots of C; for 6, (a), B q (b), v4 (¢) and 7, (d) under response perturbation, using
NHANES dataset with the RPMOG model and ¢ = 0.9.

. X 1297
| 1297
i =1 78
< .
1348 ol
> -
<< g <e .
%) %) . 1348
st -': """ .' .Ss I:“l N .||°. LR :I %
’5 560 10‘00 ISbﬂ
Index
(a) (b)
o] 78 1297
1297 1348
1299 ol 78
~ | >
< «
S O &
LY ..o:o ‘.. . . . .o : - .‘. o & . . . :.0..
6 560 IObO 15‘00 ’5 560 10‘00 15‘00
Index Index
() (d)

Figure 15 — Index plots of C; for T, under skewness parameter perturbation, using NHANES dataset with
the RPMOG model and g = 0.9.
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Table 7 — Classification of overweight, obesity class, and associated diseases risk according to BMI, waist
circumference, and gender for the potential influential observations.

Observation Gender BMI (in kg/m2) Waist (in cm) Classification of overweight Obesity class  Disease risk

78 Male 24.09 95.2 Normal - -

264 Female 48.45 115.8 Extreme obesity I Extremely high
1267 Female 71.72 132.3 Extreme obesity 1 Extremely high
1297 Female 25.87 102.3 Overweight - High
1299 Male 23.33 101.8 Normal - -

1348 Female 19.69 81.8 Normal - -

1425 Male 57.93 147.5 Extreme obesity 111 Extremely high
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3.2.5 Confirmatory analysis

Now, a confirmatory analysis is realized by refitting the model (3.2) without the po-
tentially influential observations to assess the impact on the estimates of parameters f14, B2,
B3g> Vigs V3¢ Tig and To,. The values presented in Table 8 correspond to the changes relative
percentages in the estimates, asymptotic standard errors and p-values when we eliminate an
observation or the set of all observations, denoted by /. From the results, we observe that the
largest percentage variations in the estimates and standard errors occur when we eliminate
observations #1297, #1348 and all simultaneously. However, those variations produce no change

in inferences.

Table 8 — Percentage relative changes in the estimates and standard errors of the RPMOG model consider-

ingg=0.9.
4 Big B2g B3q Vig V3q Tiq T2q
78  Estimate 5.523 0.155 0.776 0.117 3.609 8.869 7.003
SE 0.188 0.167 0.572 1.207 1.577 1.742 0.168

p-value  0.017 <0.001 <0.001 <0.001 <0.001 <0.001 <0.001
264 Estimate 0.938  0.057 0.764 2.324 0.124 1.726 0.003
SE 0.303  0.269 0.407 0.331 0.067 0.106 0.242
p-value  0.011 <0.001 <0.001 <0.001 <0.001 <0.001 <0.001
1267 Estimate 1.465  0.098 0.999 8.673 0.496 7.210 1.999
SE 1.081 0.873 1.504 2.026 0.378 0.179 1.826
p-value  0.012 <0.001 <0.001 <0.001 <0.001 <0.001 <0.001
1297 Estimate 6.530  0.233 0.103 6.821 0.783 7.492 11.336
SE 0.732 1.145 1.185 2.435 1.411 0.675 5.458
p-value  0.019 <0.001 <0.001 <0.001 <0.001 <0.001 <0.001
1299 Estimate 6.173  0.101 1.367 8.244 3.110 7.213 0.031
SE 0.771 0.555 1.029 1.127 0.251 1.234 2.251
p-value  0.008 <0.001 <0.001 <0.001 <0.001 <0.001 <0.001
1348 Estimate 1.583  0.043 0.811 5.668 0.260 4.264 11.100
SE 0.260  0.205 0.983 1.450 1.177 0.287 4.031
p-value  0.010 <0.001 <0.001 <0.001 <0.001 <0.001 <0.001
1425 Estimate 1.894  0.106 0.511 2.821 0.013 1.278 1.820
SE 0.366  0.330 0.455 0.335 0.119 0.096 0.419
p-value  0.010 <0.001 <0.001 <0.001 <0.001 <0.001 <0.001
All  Estimate 13.992  0.110 0.190 8.288 1.473 6.997 6.254
SE 1.489  0.583 0.940 0.422 0.629 1.848 5.532
p-value  0.027 <0.001 <0.001 <0.001 <0.001 <0.001 <0.001
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3.3 Final comments

This chapter presents simulation studies to assess the behavior of the ML estimators in the
RPMON, RPMOG and RPMOT models in small, medium and large samples. In the R language,
we use the RS algorithm from the gamlss package to obtain the estimates and asymptotic standard
errors of the parameters. The studies show that the behavior of the parameters is consistent in
the three models. Nonetheless, it has been observed that there exists a significant variance in
the estimates (in small and medium samples) of the parameters associated with the intercept of
quantile and scale, as well as the parameters associated with the discrete variable of skewness.
Also, the estimators present a reasonable asymptotic convergence to normality in the three
models. However, the RPMOT model requires the largest sample size for this convergence

compared to other models.

Also in this chapter, we illustrate the applicability of RPMO models to a dataset in the
area of health and nutrition. For this reason, the fits of the RPMO family and the SKD class were
compared. The results indicated that the RPMOG model has a better fit to explain the quantiles,
scale and skewness of the BMI. Then, the outliers and influential observations were detected by
using the residuals and measures of global and local influence. In practical terms, these analyses
allow us to identify those people who are at extremely high risk of dangerous diseases such as
cardiovascular diseases. Finally, we note that the RPMOG model shows robustness to outliers

and influential observations in a dataset that presents positive skewness and high kurtosis.
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CHAPTER

PARTIALLY LINEAR QUANTILE REGRESSION
MODEL

This chapter extends the QR model formulated in Chapter 2. This extension involves
incorporating a nonparametric function in an additive form into the systematic component of
the parameter associated with the quantile. The purpose is to enhance the model’s flexibility in
capturing the nonlinear effects of a covariate on the quantiles of the response variable. We then
derive the expressions for the penalized score vector and the penalized observed information

matrix. Additionally, we determine the effective degrees of freedom required for model selection.

Furthermore, we introduce the following measures for global diagnostic: generalized
Cook’s distance and penalized likelihood displacement. Subsequently, we present the expressions
for normalized quantile residuals, generalized Cox-Snell residuals and martingale-type residuals.

Finally, three different schemes of perturbation are developed for the models.

4.1 Partially linear quantile regression model

This section presents the partially linear QR (PLQR) model for the RPMO family of

distributions.

LetYi,...,Y, be independent random variables such that ¥; ~ RPMO(&y, Gi4, ttig, fo) for
i=1,...,n,q€(0,1) fixedand y = (y1,...,y,) ' be a vector of observed responses of dimension
(n x 1). Then, the g-quantile éiq, scale 0;; and skewness o, for the PLQR model under the
RPMO distributions satisfy the following functional relations

ig = MNiig = XlTiﬂq—l—sq(zi), log (0ig) = Mig = xy;V, and log(ay,) = M3ig = X3 Ty (4.1)

-
where B, = (Big; - - Bug) ' Vo= Vig,...,Vig) " and T, = (T14,...,Tmg) " are vectors of un-
known regression coefficients assumed functionally independent, s,(z;) is a continuous smooth

function of the observed values z;; Niiy, N2ig and M3, are the linear predictors; and x; =
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(X1il,- > X1iry) | X2i = (Xai1,---,X2i) | and X3; = (X3;1,...,X3i,) | are observations on f1, r and
m known regressors. In model (4.1), we consider the B ¢ vector without an intercept coefficient.
Note that when s, (zi) = 0, the model (4.1) is reduced to the linear QR model presented in Chapter
2. Finally, if B ¢ = 0, model (4.1) will be referred to as the nonparametric QR model, where 0 is

a vector of zeros with dimension (¢ x 1).

Similarly to Cardozo, Paula and Vanegas (2022), we will assume that the smooth function
can be approximated by B-splines (BOOR, 1978), i.e. s4(z) = ):;2:1 N «(2)7;, where

1 z0<z<z?

Njo(z) = a i)
0 otherwise

and

Nji(z) = @k (2N} (5k—1)(2) + [1 = B j41) 1 (2N 1), (k-1) (2)

@ji(z) = (z—29)/ (Z(()j o 2}), with N 4 (z) denotes the B-spline basis functions of degree k and
Y; are coefficients to be estimated, while m = t, +k + 1 denotes the number of internal knots,
namely a < z(l) <. . < zgn <b,for j=1,....tr and k =1,2,3.... So, following the notation
of Cardozo, Paula and Vanegas (2022), we consider k = 3 (cubic B-splines) and simplify the

notation s,(z) = ):;-2:1 Nj(z)y; with Nj(z) = N;j3(2).

Consequently, the model (4.1) can be written in matrix form as follows:

éq = nlq = Xlﬁq +NYq7 log(aq) = n2q = XZVq and log(aq) = n3q = X3Tq, (42)

where X; = (x{{,...,x{ )", Xo = (X9;,-.-,X5,) " and X3 = (x],,...,x;,) " are the design ma-
trices that incorporate the linear additive terms in the model, N is a B-spline basis matrix of
dimension (n X ;) and ¥, is an (# X 1) vector of B-spline parameters; 1, = (1114, -- -, Ning) >
Moy = (M1g, -- .,172,,[])T and N3, = (M1g,- - 1’]3nq)T are the predictors of the vectors §q, o,

and &, of dimension (n x 1).

4.2 Inference

This section is devoted to inferences on the parameters of the PLQR models. Specifically,
we derive the penalized score vector to describe the RS algorithm. Next, we calculate the
expression of the penalized observed information matrix to obtain confidence intervals and
confidence bands. Finally, we present the selection criteria of the models, including total effective
degrees of freedom.

4.2.1 Penalized score vector

Let 8, = (B qT7 '}'qT, VJ, ‘L'qT)T be the vector of parameters to be estimated. Then, the

log-likelihood function that satisfies the functional relations given in Equation (4.1) can be
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expressed as

K(BKI) = Zgi(gicpgiqa aiq)7 where 4.3)
i=1

li(&ig; Oig» 0ig) = log (@tig) +1og (fo(uig)) —log (6ig) — 21og (0ig + (1 — 0tig) Fo(uig) ),
Uig = (yiq - giq)/qu +F071((Xiqq/(l +q0ig — q))a

fori=1,...,nand g € (0,1) fixed. The direct maximization of £(8,) may cause overfitting and
non identification of 7,. To solve this problem, we consider as a penalty the integral of square
of the second derivative of s,(z) (CARDOZO; PAULA; VANEGAS, 2022), which leads to the

following penalized log-likelihood function

b
0,(04,2,) = £(8,) — 0.5, / (5 (2) 2z, (4.4)

where A, > 0 is the smoothing parameter. If A, tends to 0, it implies data interpolation, while if

A4 tends to infinity, it leads to a linear approximation of s,(z).

According to Wood (2017) the penalization in Equation (4.4) can be written as

b
RCEIREEA

where K is a positive semidefinite penalty matrix of dimension (#, x ;). Eilers and Marx (1996)
showed that the integrated of the square of the k;-th derivative of s,(z) can be well approximated

by a penalty on finite differences of the coefficients ¥, with less computational effort, that is,

b " k ~ 2 k 2 T 7k T w7kt
[g@paz= Y [Viy] =g () vy,

j=ki+1

where V¥ is a (t — k1) X t, difference matrix of order k;. This approach is named P-spline
smoothing (CARDOZO; PAULA; VANEGAS, 2022). Consequently, the penalized log-likelihood

has the form

Cp(04,2q) = £(84) —0.52,7, Ky7,- (4.5)

Considering g € (0, 1) fixed, the (¢; +1, +r+m) x 1 penalized score vector is expressed
as

— agP(BWA’Q)

Up(8,) = =55

T T T TN\T
= (Ug Uy Uy UL,

where d/,(0,4,2,)/00, represents the first partial derivative of the penalized log-likelihood
function associated with the vector 6. In particular, the components of the penalized score
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vector are given by the following equations

9‘1’ ‘])

al,(0,,A,
Up (8,) = paﬁq =X{ WA, (4.6)
a0,(0,,4,)
Uy, (8,) = ”a—yqqq =N"WiA, - 2K,7,. 4.7
al,(0,,A
Uy, (0,) = 96p(84:29) _ XJ WA, and (4.8)
! av,
a0,(0,,A
U, (0,) = —p(a,tq ) = X3 W3A3, 4.9)
q
with
W = [biy 6ij] . W, = [eiq 6], W; = [dig 6ij]
A] = (églq"“7é§nq)—r7 A2: (€01q7"'7€0nq)T and A3: (Zalq7"‘7€anq)—r7
where
2&; do; do;
big= 5" =1, eig = 5—— =exp (Naig) dig = 5—= = exp (M3ig)
1T Mg 1T Mg P (M2ig) T g p (M3iq)
0;; is the Kronecker delta with i, j = 1,...,n. Finally, the elements of vectors A, A, and A3 are
as follows
- dLi(&iq, Oig, Qlig)
éiq aéiq
Jo(uig) (1 — lig) } [f(g(”iq)]
=2v; — Y , 4.10
Vi [O‘iq + (1= otig) Fo(uig) Yiig fo(uig) @10
i dLi(&iy, Oig, Qlig)
%ig &G,'q
Jo(uig) (1 — tig) } [fé(”iq)}
= 2Y1ig V2 —Viig— V1igW2iq | 77—~ 4.11
ViV [ G (- aagFolugy )~ Vo™ V2 |y ) 1D
and
by — dLi(&ig, Oig, Olig)
" 8al~q
fol(uiq):| {1 — Fo(uig) + (1 - aiq)fo(uiq)uaiq}
= W3i, + g, -2 , 4.12
Yaia T ey [fO(”iq) Otig + (1 — Otig) Fo(uig) @12
where
=&y 1 . Yoq(l—q)
Ylig = qu, YV2iq = Gig ) V3ig = aiqa Uoyy = (1 0, — q)z
and

Wo = 1/fo(Fy ' (0igq/(1+q0g—q))) fori=1,....n.
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The expressions fy(uig) and f;(uig) presented in Equations (4.10)-(4.12) are the same as those
shown in Table 2 of Chapter 2.

Note that in Equations (4.6)-(4.9), the penalized ML estimators 8 - A'yq, v, and 7, do
not have a closed form. Therefore, the penalized ML estimates denoted by B 7 ?q, 9q and ?q
can be obtained by numerical maximization of the penalized log-likelihood function. Thus, we
adopt the RS algorithm presented by Rigby and Stasinopoulos (2014) in the R (R Core Team,
2022) programming language. It is important to highlight that the algorithm also deals with the

problem of estimating the smoothing parameter A, at a low computational cost.

4.2.2 RS algorithm

In this section, we present an automatic method for obtaining the penalized ML estimate
of 6, and addressing the problem of estimating the smoothing parameter A,. The RS algorithm

fits & 4> Og and T, in one cycle, also known as an outer cycle, until convergence. Within the & p

parameter fitting, there is a fitting of the linear terms, followed by a fitting of the smoothing terms.
When this refit converges the iterative working variable and iterative weights are updated. This
process is referred to as the backfitting algorithm. Then, within the remaining two parameters,
the linear terms are fitted, and when they converge, the iterative working variable and iterative

weights are updated.

Similar to Section 2.4.1, we will describe the quantities needed to develop the RS

algorithm for PLQR models under RPMO distributions. These quantities are as follows:

¢ the score functions

I‘lq = (éélqblq’ ce ,éénqbnq)T, qu = (éolqelq, e ,éanqenq)—r and F3q = (€a14d1q7 e ,éa’lqdnq)T;

* the diagonal matrices of iterative weights

Wi =diag(I'yoT,), Wx =diag(T’y,oln,) and W3 =diag(I'3,0T73);
* and the adjusted dependent variables

plq = nlq+W1_11 Fl(p p2q = an +W2_21 r2q and p3q = n3q +W3_31 r3‘1’

where
N, =X1B,+NY,, Ny, =exp (Xav,) and N3, = exp (X37,).

In the backfitting algorithm, specifically when fitting ¥,, we assume the following internal
random effects model: e ~ N, (0, G&Wfll), b, = V& Y, ~ Nip—k,(0,D1) where Dy = 0'1311,2_;{1
and Vk Y, is a difference matrix of order k;. The objective is to represent the smoothing term

in the quantiles as a random effects term and then estimate the parameters using a penalized
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quasi-likelihood (PQL) estimation. This procedure is studied in theoretical and computational
aspects by Rigby and Stasinopoulos (2014) in the context of GAMLSS models.

Let j represent the iteration index of the outer cycle and i represent the iteration index of

the inner cycle. The algorithm is described as follows:

Step 1: Initialize fitted values for distributional parameter vectors of length n: f,‘él’l), 0‘511’1) and

Tél’l), respectively. In this context, consider the outputs of the RPMON, RPMOT and

RPMOG PLQR models using the gamlss function, taking into account the pb func-

tion. Then, evaluate the initial linear predictors n(l’l) = 5511’1), nglq’l) = exp (0‘511’1) ) and

lq
ny," =exp (7).

Step 2: Start the outer cycle j = 1,2,... until convergence.
(a) Start the inner cycle i = 1,...,n until convergence.

(i) Evaluate the current 1"(1 p ), Wg{’i) and p(lé’i)

(i1)) Compute el = pg 7 0_ N}'E,V’i). Then, regress the current el against design matrix

X using iterative weights ngfi) to obtain the updated parameters 8 éj )

(iii) Compute (/) = pgé,i) —Xlﬁéj’i).
(iv) Perform the following calculations until the convergence of 4, and ¥,;:
(1) Y99 = (NTWUIN+ 2,K,) INTW gl
@) v = tr(NTWHIN + 2,K,) N WUIN)
(3) v = tr(NTWIN+2,K,) AK,)
4) e=¢eld — N.},éj.,i)

5) 62 = 1_e"wii'e

1
(n—v)
~T ~
6) 3, = G Yo Ko,
(7) Mg = 62/52

(b) End the inner cycle on convergence of B((]j") and 'ygj"). Set ﬁgj+1’1) = [3( ), 'yé’H 1)

751 ), nngH - 11(12") and ééjﬂ’l) = ﬁc(lj"); otherwise update i and continue the inner
cycle.
(a’) Start the inner cycle i = 1,...,n until convergence.

(i) Evaluate the current I g q ), W(j ) and p(j i),

() o

(i1) Regress the current p2 agamst design matrix X, using iterative weights W

(i)

obtain the updated parameters v

(J») (+1,1)

() and

(b’) End the inner cycle on convergence of v’ and set v (+11) _ n

()
- Vq ’ n2q
O‘((]] LD O‘E/ ’ ); otherwise update i and continue inner cycle.
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(a”) Start the inner cycle i = 1,...,n until convergence.

(i) Evaluate the current I"gj;i), Wgé’i) and pgg’i).

(i1) Regress the current pgé’i) against X3 using iterative weights Wgé’i) to obtain the
updated parameters Tg] D

(b”) End the inner cycle on convergence of 'Eéj ") and set Téj LU = 'Eéj ")

Qi Z )

(j+1,1)

.y (J)

and

; otherwise update i and continue inner cycle.

Step 3: End the outer cycle if the change in the log-likelihood is less than 0.001; otherwise, update
Jj and continue the outer cycle.

4.2.3 Penalized observed information matrix

Let g € (0,1) fixed, the penalized observed information matrix of dimension (¢ +1, +

Al ST ST ATT

r+m) X (t; +t, + r+ m) associated with éq =(B,.Y;,Vy,7,) 1isexpressed as

“tnp, ~ag, ~lrw o,

2 .
f}a(ﬁq@q}:—M L= gy, v Tl g
70,00, 16,=8,1,=1, vy, v,
g"q"q

where 92(,(0,,2,)/96,0 6; represents the partial derivatives of the penalized log-likelihood

function. The elements of the penalized observed information matrix are the following

. 9%0,(0,, A
i p = POt yrwx,
i 8ﬁqaﬁq oqzoqﬂq:&/
9%0,(0,, 2,
iy~ ClOuh)| i
ala IBIY; l6,=8,1,=1,
9%(p(84,Aq) T
I Peld) XWX,
B,vq aﬁqavfj 0,~8, 797, | Y¥s5&2
9%(p(84, %) T
= ———2 7 R =X, WX,
B, aﬁqa'th 0,0,y 1 YY6A3
— M =N'W,N- 1K
YeYy Y, 9Y; 10,=8,2,=1, e
9%€y(84,2q) T
B AN L  =N"WsX,,
TVa ™ 9y,0v)  lo,~8,4,-, 2
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g ¢, = azgp(OQ7)t’q) — NTW6X3
Ta%s a’]/anqT eqzeqvlqziq ’
b P(8,0)
YiYe T 9veov]  le,=8,.

9%0,(04,2,)

Uy z = =X, WsX; and
VqTq avqaf;jr 0,=8, 0=y 2 YV8A3
020 (0,,1,)
lrje, = 22222 =X3 WoXs,
TqTq 8TanT queqjlq:lq 3 9 3
where
Wy = [(l, by + e, big bly)ijl, Ws = [(Ce, o, big €iq) 8ij],
We = [(géiqaiq biq diq)ij; Wy = [(Z% ezzq +€qu Ciq egq) Sjl,
Ws = (Vo 0, €ig dig) Sl Wo = [(le,, diyy+ Lo, dig diy) 53],
and
ob; de; ad;
b, =204 0, ¢l =25 _q, d = 2%
for i, j = 1,...,n. Finally, the expressions of the elements @gjiq, Eéiqcm,’ géiqai,,’ f'oiq, Eciqaiq and E'aiq

are detailed in Appendix C.

4.2.4 Confidence intervals

Analogously to the parametric case, the variance-covariance matrix of 6q can be ap-
proximated by the inverse of the penalized Fisher’s information matrix IBACACHE-PULGAR;
PAULA; GALEA, 2012). Thus, Varapprox(8,) = I, (8, 4,), where I,,(8,, A,) is the penalized

Fisher’s information matrix.

o~

However, the analytical expression of I,,(8,,4,) is not easy to obtain, so we use the
penalized observed information matrix for that approximation. In consequence, the asymptotic
confidence interval for the j-th element of 6, denoted by ) ig» 18 constructed using the following

expression
(@,-q—pg/2 0% (84.29), 8jg + P 2 é‘;}j(@],/lq)), (4.14)

where p¢ /, represent the quantile of the standard normal distribution leaving, a probability to the

-~

right tailAwith §/2for0< ¢ <1/2and @;} j(§q, Ay) is the j-th element of the main diagonal of

g;l(aq;lq) for j=1,...,(ty +to+r+m) and g € (0,1) fixed.
Another interesting statistical inference is the construction of asymptotic confidence

bands (CARDOZO; PAULA; VANEGAS, 2022) for the function vector s,(z) = (s4(z1), - -,54(z)) -
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These bands, also called pointwise confidence bands (VANEGAS; PAULA, 2016), can be ap-

proximated in the following way
(sq(z)—pg/z \/T,sq(z)—l—pg/z \/T> (4.15)

where Y is the vector (n x 1) that contains the elements of the main diagonal of N \//;rapprox (?q) NT.

4.2.5 Model selection

In this section, we adopt AIC and BIC criteria as well as Rigby and Stasinopoulos (2005)
for the selection of PLQR model under RPMO distributions. Therefore, the expressions of the

criteria are as follows
AIC = —2/(8,) 4 2df BIC = —2/(8,) +log (n)df

where ¢ (/G\q) is described in Equation (4.3), df = tr(A~'B) denotes the total effective degrees of

freedom used in the model, and 7 is the sample size. The matrix A is defined as

X! WX X! Wy N X/ WipXo X[ WisXs
N'W; Xy N'WIN+A4LK, N'WpX, NTWi5X;

ATIXIWeX,  XIWoN  XTWaXe X]WaXs|’
X, WisX, X] WisN XiWaiXo Xj WisX;
where
Wit = [fe, Ce, 8], Wiz = [lg, Lo, exp(Maig) 8ijl,
Wis = [, Loy, exp (M3ig) 8ijl, Way = [ls, s, exp(2M2ig) 6ij],
Was = [ls, Lo, exp(M2ig) exp(Maig) 8ijl, Wiz = [lo, Lo, exp (213iq) 65,

with E,giq, (s, and (¢, described in Section 4.2, for i, j = 1,...,n and g € (0,1) fixed. Finally,
matrix B is similar to matrix A, only the set of elements N "W N+ A,K, must be replaced by
N'WyN.

4.3 Residual analysis

To detect atypical observations and study the adequacy of the model, the residuals
described in Sections 2.5.1, 2.5.2 and 2.5.3 are considered. For this reason, we only present the

expressions of the residuals that are as follows:

?l(ql) = ((/;\(yi;éiqv 8iq7 aiq>)7 (4.16)
?1(612) = —10g (1 - G\()’i;éiq; 8iq7 &iq))a (417)

0.5
g =sign(1 =) {2170 +1og (7]} (4.18)

iq
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where ®! is the inverse cdf of the standard normal distribution, G is the estimated cdf of G
defined in Section 2.2, sign(-) denotes the sign function, for i = 1,...,n and ¢ € (0, 1) fixed.
Recently, the NQRs have been studied by Ramires er al. (2019) and Prataviera et al. (2022) in

the context of semiparametric models.

4.4 Global influence

Following the idea of Vasconcelos, Cordeiro and Ortega (2022) in the context of semi-
parametric regression models, we identify possible influential cases through a global influence

analysis. Thus, two measures from case deletion are proposed.

The first proposed measure is the generalized Cook’s distance, which can be written as

-~

GCD; = (83, — 8,) 0, (84,2,)(8, — 6,) (4.19)

where 6(,.) 4 denotes the penalized ML estimate of 8, without the i-th observation and @;1 (éq,iq)

is the inverse of the penalized observed information matrix defined in Section 4.2.3.

On the other hand, the second proposed measure is the penalized likelihood displacement,
defined as

LD; = 2[£,(84,Ag) — £p(8 (14 Airg)], (4.20)

~ o~ -~

where £,,(0,,2,) and £,,(6 ; q,i(i)q) are the penalized log-likelihood functions of the complete

dataset and without the i-th observation, respectively.

4.5 Local Influence

Similarly to Section 2.7, the model is perturbed by a vector @ of dimension (n x 1)
restricted to some open subset of Q C R”. In addition, the perturbed penalized log-likelihood
function is denoted by ¢,,(64,2,|®) and assumes that there is a non-perturbation vector @y €
such that ¢,(0,,A,|@o)
penalized ML estimator 6, is evaluated.

¢5(04,2,). In this way, the influence of the perturbation @ on the

Here, the normal curvature for 8, in the direction of d is given by
Ca(0,)=2/d" A 7,1(8,4,2y) Apd], (4.21)
where A, is the matrix of dimension (f| +1, +r+m) x n with elements

_ 9%p(04, 4| @)

A o 4.22
! 00;0w;  lo,=8,1,~1,0=0 *22)

for j=1,....,(61 +tr+r+m),i=1,...,n, and @;1(0q,lq) is the inverse of the penalized

observed information matrix defined in Section 4.2.3. Consequently, we will study the total local
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influence of the case i, calculated by C; = Cq,(0), where d; is a vector of zeros with one in the

i-th position.

Now, we present three perturbation schemes in the same way as linear QR models,

detailing the calculation of derivatives necessary to obtain the matrix A,,.

4.5.1 Case-weight

In this scheme, the perturbed penalized log-likelihood function is expressed as

0,(0,4, 14| @) = Za), (&ig» Oig» Qlig) — 0.54,Y, Ky, with (4.23)

4i(&ig, Oig» Otig) = log (0tig) +1og (fo(uiq)) —log (0ig) — 2log (g + (1 — aig) Fo(uig)),
Uig = (yi - ﬁiq)/qu + Fo_l (ati/(l +q0ig — 9))7

where @ = (®y,...,®,) " and @y = (1,...,1)" are vectors of dimension (n x 1), 0 < @; < 1 for
i=1,...,nand q € (0,1) fixed. Hence, the matrix A, is given by

X W; M, ]
N" W, M;
X, Wy M,
X5 W3 M;)

where M| = [ﬁélq o; 0; j} , Mp = [é'giqwi 0; j] and M3z = [g.aiqwi 0; j} , with ééiqwi =/ Eig? g(yiqa)i = é(yiq
and Zaiqwi = éaiq, fori=1,...,nand j =1,...,n. Thus, the matrices Wi, W, and W3 together

with the elements ééiq’ lo, , and ly, , are those defined in Section 4.2.

4.5.2 Response variable

Here, we consider y;(®;) = y; + @;s, to perturb the response variable values, where s,
is the sample standard deviation of y and w; € R fori = 1,...,n. Consequently, the perturbed

penalized log-likelihood function has the form

lp(04l) =

M:

Ci(Sig, Oig, Qig, ;) — 0.57Lq}'qTKq’}'q7 where (4.24)
1

li(&ig, Oig, Qig, @) = log (0tig) +1og (fo(u Uig)) —log (6ig) — 2log (otig + (1 — &tig) Fo(u3g)),
”:'kq = (vi(@i) = Gig)/Oig + Fy I(O‘ti/(l +q0ig—q)),

fori=1,...,nand q € (0,1) fixed. In this case, @ = (®;,...,®,)" and @y = (0,...,0)" are,
respectively, the vectors of perturbation and no perturbation, both of dimension (n x 1). Then,
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differentiating Equation (4.24) with respect to 8, and @ leads to the following matrix

X W; M|
A N' W, My
P = )
X] Wy Ms

| X3 W3 Mg

where My = [Eéiqwi 0; j] , M5 = [Eci L0 Oi j} and Mg = [gaiqwi 0; j} fori,j=1,...,n. The elements
of those matrices are as follows:
_ 9%i(&ig, Oig, 0ig, 1)
> 9&igd o
Jo(ui)(1 = aig)
Otig + (1 — 0tig ) Fo(u3,)
foGug) o ()
— g L |
lq fO(”iq) fg(”iq)

azgi(giqa qua aicp wi)

fO(u;‘kq)(l - aiq)
Qg + (1 — tig) Fo (u,)

= 21/’81'(1 — 2WBig

gaiqw’ - &G,-q8a),-
* * * 2
. Jo(uz,) (1 — atig) — v Joluy) . Jo(ui ) (1 — atig)
8ig aiq + (1 - al.q>F0(u;kq) s fO(u;'kq> v aiq + (1 - aiQ)FO(u;'kq)
B (AU B (AN
N hl) ) T aig + (1= aig) Fo(uj) |
Z o azgi(giqaoiwaiq,wi)
e T I
— 2wy, fo(u;kq) oy, u* f(,)(u;kq)(l - aiq)
79 otig + (1 — otig) Fo (u,) "% | a4 (1= g Fo (1)
oy fo(u;kq)(l _O‘iq) 1 —F()(I/t;-kq)—i—(l _aiQ)fO(u?q)uaiq
Tig Otig + (1 — 0tig ) Fo (u7;) 0tig + (1 — 0tig ) Fo (u)
e [0 I8
7i i *\ ¥ )
T foluz,)  f3 )
where
Sy Sy _ (i(ay) — Gig)sy . _ Yog(l—q)
Viig = qu; Yig = 6317 Yoiq = 631 , l/l(xiq - (1 +q06iq _q)z

and Wo = 1/ fo(Fy '(0igq/(1+qaig —q))) fori=1,...,nand g € (0,1) fixed.
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4.5.3 Perturbation of the skewness parameter

Consider now perturbing the skewness parameter o, (®;) = ¢,/ ®; with @; > 0 for
i=1,...,nand g € (0, 1) fixed. Then, under this scheme, the perturbed penalized log-likelihood

function is given by

n
0p(04, Aq|@) =Y li(Eig, Oig, Cig (7)) — 0.54,7, K, with (4.25)
i=1

(51(17 qu, alq( )) l g(alq) + IOg((Dl) + IOg (f()(ul‘])) - 10g (qu) - 210g (pi(uifI))7
Pi(uiq) = Qg + (0 — 0ig) Fo(uig),

where uiq; = (yi — &ig) /Oig + FO*l (¢tigq/(®; + qaiy — q;)). Consequently, taking derivatives of
Equation (4.25) with respect to 8, and @, the matrix A, is expressed as

Ay =[X] W3 My,
where M7 = [gaiqcoi 8ij], whose elements are

Jo(uig) 13 (uig) — f (uig) Joltiq e, — foltig e,
fo(uiq)l + g, U, |:f()(uiq) fg(uiq)} 2 [Oﬂiq + (@; — alq)Fo(qu)}
5 [((Di — aiq)fé(uiq)”wi”aiq} -2 (i — 0tig) fo(iq) Uay, e ]
Qlig + (0 — 0tig) Fo (utig) g + (@1 = 0ig ) Fo uig)
5 |:1 —F()(Ml'q) + (i — aiq)fO(uiq)uOCiq:| [F0<uiq) + (@i — alQ>f0( )uwl:|
Otig + (@i — Olig ) Fo(uig) g + (@1 — 0ig) Fo(1ig) |

gaiqwi = Uoyy0; {

with
Wooigq(qg—1) _ Yowiq(1—q) _ 1
Ugp; = 7 Uo;, = 7 ‘PO - ] )
(w; + gty — qa) (@i + gty — qay) fo(Fy  (qiq/(@; + g0y — qw;)))
and

i 0ligq* (g—1)* — i—qWi—q0;
o, = [ (o | W3 F3(Fy (g0t (01 gy — @)+ Polg — 1)q [ tetoan |

0i+q0ig—qa;)* (@i+q0ig—qa;)3

fori=1,...,nand g € (0,1) fixed. Note that for this scheme, @ = (@y,...,®,)" and @y =

(1,...,1)T are the vectors of perturbation and no perturbation, respectively.
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4.6 Final comments

The main contribution of this chapter is to present the PLQR models that extend the
QR models in the RPMO family of distributions. Its great advantage is that it can be used to
model the quantiles with nonparametric effects of one covariate and parametric effects of another
set of covariates. From the penalized log-likelihood function, we calculate the penalized score
functions and the penalized observed information matrix to perform statistical inference. The RS
algorithm is proposed to simultaneously obtain the penalized ML estimates and the smoothing

parameter estimate. Moreover, the AIC and BIC criteria are suggested for the selection of models.

This chapter also provides expressions for NQR, GCSR and MTR to study outlier
observations and the adequacy of PLQR models under RPMO distributions. The generalized
Cook’s distance and the penalized likelihood displacement are presented as measures of global
influence to identify the influential observations on the parameter vector estimated in the models.
Thus, the perturbation schemes addressed are case-weight, response variable and skewness
parameter. All the resulting expressions and matrices have a closed form that allows them to be

implemented in any statistical-mathematical software at a low computational cost.
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CHAPTER

SIMULATION STUDIES AND DATA ANALYSIS
FOR PARTIALLY LINEAR REGRESSION
MODELS

This chapter presents simulation studies to assess the statistical properties of penalized
ML estimators in nonparametric QR models under RPMON and RPMOG distributions. Subse-
quently, we illustrate the process of estimation, statistical inference, residual analysis, global and

local influence methods on another dataset belonging to NHANES.

5.1 Simulation studies

In order to carry out the simulation studies, a total of 500 random samples were generated
by utilizing the gf function of Equation (2.3) with sample size n € {200,400, ...,4000} and
probabilities ¢ € {0.1,0.5,0.9}. Penalized ML estimates were obtained using the RS algorithm
described in Section 4.2.2 with the R programming language. The initial values for &;;, oy,
and o, are the outputs of the nonparametric QR models under the RPMON and RPMOG

distributions using the gamlss package from R.

The statistical properties of the penalized ML estimators are evaluated using two scenar-

10s. The structure of the scenarios is as follows:

ig = Niig = 5¢4(2i),
log (0ig) = Mig = —1.240.15x22, @
log (etig) = M3ig = —0.5x3;1; and

é:iq = Niig = 5¢(zi),
log (0jy) = Noig = —1.240.15x212, (ID)

log (tig) = M3ig = 2.7x3;1,
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where s,(z;) = 0.45sin (7z;) with z; ~ U(0,2.5), x2i2 ~N(0, 1), x3;1 ~ Logis(0,1) fori=1,...,n.
Scenario I and Scenario II were developed under the RPMON and RPMOG distributions,
respectively. Finally, the function s,(z;) is approximated by P-splines with 22 internal knots and

a difference penalty term of order 3 (k; = 3).

Under the nonparametric QR model of the RPMON distribution, Figures 16-19 display
the empirical RB, SD, RMSE, and mean of the asymptotic SE for the penalized ML estimates of
Vig» V2g» and Ty, respectively. From the figures, we observe that as the sample size n increases,
the quantities decrease, as expected in the standard asymptotic theory. Note also from Figure 16
that the estimates of the 7, parameter have a high bias in medium samples. On the other hand,
Figure 20 shows the CPs of the 95% confidence intervals for the nonparametric QR model. Based
on this figure, it can be seen that the CPs are close to the nominal values, with an approximate

minimum value of 92% when the sample size is larger than 400.

On the other hand, the five measures for the nonparametric QR model under the RPMOG
distribution are shown in Figures 51-55 from Appendix B. The results indicate that as the sample
size n increases, the first four quantities decrease. However, we highlight that the penalized ML
estimates of the 7y, parameter have a high bias in medium samples. Figure 55 displays that the
CPs are close to the nominal values used for their construction as n increases. These values are

higher than 90% for the three parameters.

The behavior of the mean of the nonparametric function vectors from the nonparametric
QR model under the RPMON distribution in different sample sizes is presented graphically in
Figures 21-23. Thus, we note that as the sample size n increases, the mean of the nonparametric
function vectors captures in a better way the trend of the true function (solid black line). Can be
seen the same pattern in the plots of the nonparametric QR model under the RPMOG distribution
(Figures 56-58 of Appendix B).

To observe the behavior of the mean SE in V), V2, and T, as a function of the sample
size, we present the plots of SE;/SE;; | and \/m rates for i = 1,...,19 correspondent to
n € {200,400, ...,4000}. These plots can be seen in Figures 59-60 from Appendix B. From
these plots, we note that the behavior of the mean SE decreases according to \/m, as
expected in the standard asymptotic theory in both models.
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Figure 16 — Mean of the RB on the 500 estimates of the components Vq and ?q obtained in the RPMON
model under different sample sizes.
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Figure 17 — SD on the 500 estimates of the components V,, and T, obtained in the RPMON model under
different sample sizes.
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Figure 18 — RMSE on the 500 estimates of the components Vq and /'Eq obtained in the RPMON model
under different sample sizes.

< <
o o
<
\ S
A )
iy \ Viq ol ! A 3
" \ T Vg wel — Vi w B
0N v %1q (%8} p T Voq N o ‘\ - (}1
Eo ; %g, v %m Eo . A
\ \ 3 ng
. « N A
] - — TS ea - N 1q
o s '\"\._ o Sl
Q, B \“*——_______ 07
o o o
0 1000 2000 3000 4000 0 1000 2000 3000 4000 0 1000 2000 3000 4000
n n n

(a) ¢g=0.1 (b)g=0.5 (c)g=0.9



80

Chapter 5. Simulation studies and data analysis for partially linear regression models

Figure 19 — Mean of the asymptotic SE on the 500 estimates of the components vq and 7Eq obtained in the
RPMON model under different sample sizes.
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Figure 20 — 95% CP of the components V, and T, obtained in the RPMON model under different sample
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Figure 21 — Smooth function mean on the 500 estimates obtained in the RPMON model under different
sample sizes and ¢ = 0.1.
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Figure 22 — Smooth function mean on the 500 estimates obtained in the RPMON model under different
sample sizes and g = 0.5.
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Figure 23 — Smooth function mean on the 500 estimates obtained in the RPMON model under different
sample sizes and g = 0.9.
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5.2 Data analysis

This section analyzes a dataset from NHANES (1999-2000) that pertains to 4077 in-
dividuals. The purpose is to illustrate the methodologies described in Chapter 4. The primary
objective of this study is to assess the association between estimated fat-free mass (EFFM) in
kilograms and upper arm length (UAL) in centimeters. The first measurement represents the
portion of body mass comprising muscles, bones, organs, and other non-fat tissues. Its estimation
holds significance in various fields, including nutrition, sports medicine, and health research,
as it provides valuable insights into body composition and can be employed to evaluate an
individual’s health and physical condition, as well as to tailor dietary and training programs.
The second measurement pertains to the length of the arm from the shoulder to the elbow. In
the medical and health context, upper arm length serves to determine the appropriate sizing
of medical devices such as blood pressure monitors or cuffs. The data file in CSV format is

available in the repository at <https://github.com/isaaccortes1989/Data-Chapter-5>.

5.2.1 Descriptive analysis

A descriptive summary of EFFM and UAL that includes minimum (Min), maximum
(Max), the sample mean, median, standard deviation (SD), coefficient of variation (CV), skewness
coefficient (CS), and kurtosis coefficient (CK) is provided in Table 9. Then, we add the histogram
of EFFM and the scatter plot between EFFM and UAL in Figure 24.

Based on Table 9 and the histogram of Figure 24(a), we observe that EFFM has an
empirical distribution unimodal with positive skewness. In Figure 24(b), it can be seen that
the nonlinear relation between EFFM and UAL indicates that the nonparametric QR models
are a good alternative to modeling the quantiles, scale and skewness of the EFFM. Addition-
ally, observations #270, #312, #822 and #2787 with atypical behavior in the population are
highlighted.

Figure 24 — Histogram of EFFM (a), and scatter plot of EFFM and UAL (b).
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Table 9 — Descriptive statistics of the variables in the NHANES dataset.

Variable Mean Median SD CS CK CV Min Max

EFFM  45.19 434 15.11 045 283 033 142 101.7
ARML 3526  35.7 358 -046 3.16 0.10 225 457

5.2.2 Fitting of the nonparametric quantile regression models

To analyze the data, we propose using the nonparametric QR model. In this model, the

g-th quantile &;,, scale o;, and skewness a;, are given by
Eig = Miig = 54(UAL;), Gig = Maig = Vig+ V2,UAL; and log (&) = M3iq = T14UAL;,  (5.1)

where s,(+) is a continuous smooth function approximated by using B-splines, and UAL; de-
notes the upper arm length in centimeters of the i-th person fori = 1,...,4077. The parameters
Vig» V24 and Ty, are unknown, while ¢ ranges from the set {0.10,0.25,0.50,0.75,0.90}. Fur-
thermore, we assume that the response variable EFFM follows an RPMO distribution, i.e.,
yi ~ RPMO(&;y, 014, 0tig, fo). For comparison purposes, we also include the following mod-
els: nonparametric QR models considering 6;;, = 0, and ;; = 1, linear QR models with
&iq = Miig = Pig+ B2yUAL; in Equation (5.1), and finally, the class of SKD distributions.

Table 10 reports the values of the AIC and BIC criteria presented in Section 4.2.5.
Notably, the following aspects can be observed: linear QR models under the RPMOG, RPMON,
and RPMOT (with ¥ = 15) distributions exhibit a better fit than the class of SKD distributions.
Additionally, the nonparametric QR models under the RPMO distributions display a better fit
than their particular cases, with the RPMOG distribution being the most suitable for analyzing
EFFM.

Table 10 — AIC and BIC criteria for different QR models.

AIC criterion

Nonparametric QR models considering
Linear QR models Oy =0 and ajy =1 Nonparametric QR models

q SKD class RPMOG RPMON RPMOC RPMOT RPMOG RPMON RPMOC RPMOT RPMOG RPMON RPMOC RPMOT

0.10  29987.5  28928.8 290402 30329.3 29110.4 29440.7 29677.1 30809.5 29686.5 28790.1 28893.9 302354 28980.1
0.25 295235 289853 290939 30461.3 29169.7 29440.7 29677.1 30809.5 29686.5 28788.5 28904.2 30191.1 28989.9
0.50 29672.6  29048.3 291450 305344 29226.6 29440.7 29677.1 30809.5 29686.5 28800.3 28895.8 30191.3 29001.4
0.75 30590.0  29102.9 29190.6 30604.0 29274.8 29440.7 29677.1 30809.5 29686.5 28793.5 28903.8 30214.1 28979.8
090 31806.1 291449 29231.4 30676.0 29314.8 29440.7 29677.1 30809.5 29686.5 28791.6 28907.9 30361.4 289879

BIC criterion

Nonparametric QR models considering
Linear QR models Oig =0 and Qg = 1 Nonparametric QR models

q SKD class RPMOG RPMON RPMOC RPMOT RPMOG RPMON RPMOC RPMOT RPMOG RPMON RPMOC RPMOT

0.10  30,006.5 28,960.3 29,071.8 30,360.8 29,1419 29474.1 29,724.1 30,8284 29,7054 28,881.4 28,9719 30,304.1 29,055.6
025 29,5424 29,016.8 29,1254 30,4929 29,2012 29,474.1 29,724.1 30,828.4 29,705.4 28,881.0 28,976.8 30,276.2 29,060.2
0.50 29,6915 29,079.9 29,176.6 30,566.0 29,258.2 29,474.1 29,724.1 30,828.4 29,705.4 28,873.0 28,984.8 30,281.7 29,071.4
0.75  30,609.0 29,1344 29,2222 30,635.6 29,306.4 29,474.1 29,724.1 30,8284 29,7054 28,877.6 29,0004 30,307.2 29,068.9
090 31,825.1 29,176.5 29,263.0 30,707.6 29,3464 29,474.1 29,724.1 30,828.4 29,705.4 28,885.6 28,997.2 30,450.3 29,088.0
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The penalized ML estimates of vy, V2, and 74, along with their respective 95% confi-
dence intervals, can be seen graphically in Figure 25. We observe in the figure that the estimates
of the three parameters exhibit an almost linear behavior and are significant for all g values.
Additionally, we include the graphs of the nonparametric vector s,(z) along with their respective
confidence bands for different g values in Figure 26. The figure shows that the nonparametric
vector s,(z) captures the nonlinear trend between UAL and the EFFM quantiles very effectively
and significantly for all values of ¢. In practical terms, model 5.1 enables the explanation of
the nonlinear relationship between UAL and the EFFM quantiles through a smooth function, as
well as the relationship between UAL and the variability of EFFM, and finally, the relationship
between UAL and the skewness of EFFM.

Figure 25 — Penalized ML estimates (center line) and their 95% confidence intervals for parameters in the
nonparametric QR model with the RPMOG distribution at different probabilities.
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The subsequent analyzes will be carried out using the nonparametric QR model with the
RPMOG distribution and g = 0.1. As a result, Table 11 displays the penalized ML estimates,
approximate standard errors, z-values, and their respective p-values for the fit. From this table,

we can observe that all the coefficients are statistically significant at the 5% level.

Table 11 — Penalized ML estimate, approximate standard error, z-value and p-value for the specified
parameter fitted in the NHANES dataset under RPMOG distribution with g = 0.1.

-~

/\)lq qu :Elq )Lq
Estimate -1.313 0.087 0.030 0.350
SE 0.125 0.004 0.004

z-value  -10.482 24496  7.446
p-value < 0.001 <0.001 <0.001
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Figure 26 — Estimates of the nonparametric vector s,(z) (center line) and their confidence bands fitting
the nonparametric QR model with the RPMOG distribution at different probabilities.
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5.2.3 Identifying outliers

Figures 27(a), 27(b) and 27(c) present the plots of the NQR, GCS and MTR residuals
with envelopes generated, respectively. It can be seen in 27(a) and 27(b) that observations #312
and #2787 lie outside the envelopes. These observations were identified with atypical behavior in
the scatter plot. Figure 27(c) shows that only observation #312 is outside the envelopes. However,
it does not appear to be inadequate to assume that the response variable follows an RPMOG

distribution.

5.2.4 Identifying influential observations

In Figures 28(a) and 28(b), the generalized Cook’s distance and the penalized likelihood
displacement are shown graphically to detect potentially influential observations on the vector
éq. Both measures described in Section 4.4. The first figure indicates that observations #108,
#2158 and #2440 are potentially influential. In the second figure, observations #270, #312 and
#2787 are identified as more potentially influential.
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Figure 27 — QQ-plot with envelopes for NQRs (a), GCSRs (b) and MTRs (c) in the nonparametric QR
model, considering RPMOG distribution and g = 0.1.
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Figure 28 — Generalized Cook’s distance (a) and the penalized likelihood displacement (b) in the nonpara-
metric QR model, considering RPMOG distribution and g = 0.1
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The index plots of C,-(b\q), Ci (/'}\'q), Ci(V,) and Ci(T,) under the case-weight perturbation
scheme are presented in Figures 29(a), 29(b), 29(c) and 29(d), respectively. The observations
revealed as potentially influential in the figures are #270, #312, #1788, #1879, #2787, #3449,
#3782 and #3866. It is important to note that observations #270, #312 and #2787 were identified

with atypical behavior in the scatter plot of the descriptive analysis.

Figure 30 displays the index plot of C;, considering the scheme of perturbation of the
response for the fitted model. Observations #114, #1788 and #3449 are detected as potentially
influential in Figures 30(a) and 30(b). Furthermore, Figures 30(c) and 30(d) jointly show that ob-
servations #997, #1879, #2152, #2530, #3782 and #3866 are potentially influential. In summary,
only observations #114, #997, #2152 and #2530 were not identified as potentially influential in

the scheme of case-weight perturbation.
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Figure 29 — Index plots of C; for 8, (a), Y, (b), v, (¢) and 7, (d) under case-weight perturbation, fitting
the nonparametric QR model under the RPMOG distribution with g = 0.1.
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Figure 30 — Index plots of C; for 8, (a), Y, (b), v, (¢), and 7, under response perturbation, fitting the
nonparametric QR model under the RPMOG distribution with ¢ = 0.1.
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Finally, Figure 31 presents the index plot of C; for T, under the scheme of the skewness
parameter perturbation. From there, observations #108, #1879 and #3782 are indicated as

potentially influential. Only observation #108 is not presented in the two previous schemes.

Figure 31 — Index plots of C; for T, under skewness parameter perturbation, fitting the nonparametric QR
model under the RPMOG distribution with g = 0.1.
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Table 12 provides the EFFM and UAL measures for the observations that are potentially
influential. From the table, we can see that observations #114, #997, #1788, #2152, #2530, and
#3449 have a low value of EFFM. Additionally, it can be observed that observations #114, #1788,
and #2152 have a low value of UAL.

Table 12 — Estimated fat-free mass and upper arm length for potentially influential observations.

Observation Estimated fat-free mass (in kg) Upper arm length (in cm) Observation Estimated fat-free mass (in kg) Upper arm length (in cm)

108 35.2 40 2158 35.1 39.6
114 15.6 23 2440 472 42.5
270 76.8 30.8 2530 14.2 25.5
312 64.4 30.8 2787 68.8 31.1
997 14.4 26 3449 14.8 23

1788 14.8 22.5 3782 25.1 35.8
1879 28.4 37 3866 27.6 36.5
2152 15.7 27.8

5.2.5 Confirmatory analysis

We now investigate the impact on model inference when observations identified as
potentially influential in the diagnostic analysis are removed. Table 13 reports the percentage
RCs of the penalized ML estimates, asymptotic standard errors and p-values of v4, Vo, and
Ti4 when we eliminate an observation or the set of all observations, denoted by /. When all
potentially influential observations are removed, the largest relative changes occur, but no
change in inferences is observed. Consequently, the nonparametric QR model under the RPMOG

distribution showed robustness to outliers and influential observations.
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Table 13 — Percentage relative changes in the estimates and standard errors fitting the nonparametric QR
model under the RPMOG distribution and g = 0.1.

1 Vig Vag Tig I Vig Vag Tiq

108 Estimate  0.762 0.276 1.336 2158 Estimate 0.464 0.153 1.164

SE 0.386 0.353 0.013 SE 0.277 0.252 0.078
p-value < 0.001 <0.001 <0.001 p-value < 0.001 <0.001 <0.001

114  Estimate  0.351 0.145 0.132 2440 Estimate 1.172 0.519 0.258

SE 0.051 0.027 0.051 SE 0.231 0.228 0.153
p-value < 0.001 <0.001 <0.001 p-value < 0.001 <0.001 <0.001

270 Estimate 1.154 0.629 2.370 2530 Estimate 0.569 0.234 0.137

SE 0.034 0.056 0.638 SE 0.367 0.371 0.028
p-value < 0.001 <0.001 <0.001 p-value < 0.001 <0.001 <0.001

312 Estimate 1.586 0.547 1.781 2787 Estimate 1.586 0.541 1.840

SE 0.056 0.151 0.141 SE 0.076 0.175 0.158
p-value < 0.001 <0.001 <0.001 p-value < 0.001 <0.001 <0.001

997 Estimate  0.887 0.377 0.225 3449 Estimate 0.341 0.139 0.078

SE 0.338 0.347 0.029 SE 0.098 0.103 0.418
p-value < 0.001 <0.001 <0.001 p-value < 0.001 <0.001 <0.001

1788 Estimate  0.245 0.100 0.132 3782 Estimate 0.033 0.055 1.523

SE 0.089 0.061 0.092 SE 0.121 0.081 0.069
p-value < 0.001 <0.001 <0.001 p-value < 0.001 <0.001 <0.001

1879 Estimate  0.331 0.109 1.254 3866 Estimate 0.553 0.218 1.227

SE 0.063 0.042 0.325 SE 0.061 0.032 0.412
p-value < 0.001 <0.001 <0.001 p-value < 0.001 <0.001 <0.001

2152 Estimate 0.676 0.297 0.352 All  Estimate  3.515 1.529 5.554

SE 0.343 0.374 0.091 SE 2.106 1.890 0.607

p-value < 0.001 <0.001 <0.001 p-value < 0.001 <0.001 <0.001
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5.3 Final comments

This chapter presents simulation studies of the nonparametric QR models under the
RPMON and RPMOG distributions in medium and large samples. The results indicate that the
estimated nonparametric functions accurately capture the trend of the true function. Furthermore,
the expected empirical values of the linear coefficients for the scale and skewness parameters are
close to the true values of the parameters. However, for medium sample sizes, the estimates cor-
responding to the linear coefficients associated with the skewness parameter show a considerable
bias. In addition, the coverage probabilities of the 95% confidence intervals are fairly close to
the nominal values. Therefore, it is reasonable to assume that the empirical distributions of the

estimates are close to the normal distribution.

From the results obtained in the application, we observed that the nonparametric QR
models under the RPMOG distribution were a better fit than the other classes of QR models. The
outlier observations were identified by utilizing the three distinct residuals proposed. Furthermore,
influential observations are exposed by global and local influence tools. Finally, it is shown that
the model is robust to the presence of outliers and influential observations through confirmatory

analysis.
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CHAPTER

CONCLUDING REMARKS

This dissertation proposes families of linear and partially linear quantile regression mod-

els where the response variable follows a reparameterized Marshall-Olkin (RPMO) distribution.

The RPMO distributions arise from applying the Marshall-Olkin transformation to
distributions belonging to the location-scale family and then reparameterizing the location
parameter as a function of the quantiles. These distributions presented closed forms of the pdf,
cdf and gf. Studies on the skewness and kurtosis coefficients have shown that the distributions
are flexible, especially in RPMON and RPMOG models. Based on these results, we formulate
regression models that relate the g-th quantile, scale and skewness of the response variable to

linear predictors using appropriate link functions.

From the log-likelihood function, were calculated the expressions of the score vector and
the observed information matrix. The ML estimators do not have a closed form, which requires
numerical maximization of the log-likelihood function. For this reason, the RS algorithm was
adapted for obtaining ML estimates. Furthermore, the NQR, GCSR and MTR were used for
studying the adequacy of the models and atypical observations. To detect influential observations,
we presented measures of case deletion, such as likelihood displacement and generalized Cook’s
distance. Diagnostic techniques are developed to assess the sensitivity of the estimates in three

perturbation schemes: case-weight, response variable and skewness parameter.

Subsequently, we introduce the partially linear QR models that are an extension of
linear QR models. In order to approximate the nonparametric function, we use B-splines with
the penalty criterion of difference matrices. Then, the penalized log-likelihood function was
formulated to obtain the penalized score vector and the penalized observed information matrix.
The estimation of the parameters, including the smoothing parameter, was carried out using the
RS algorithm. Furthermore, we detail the selection of the models and the total effective degrees
of freedom. Similar to linear QR models, the same three types of residuals, two measures of

global influence, and three perturbation schemes as local influence techniques are adopted.
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Also, the theory discussed during the dissertation is applied to two datasets from the area
of health and nutrition. According to the descriptive analysis of both datasets, the relationship
between the response variable and the covariates can be studied using linear and partially linear
QR models. By means of the model selection criteria, the fits of the proposed QR model families
are compared with their respective particular cases and other models. The best fit is observed
when the response variable is assumed to follow an RPMOG distribution. In a particular quantile,
the adequacy of the models was verified, and outlier observations were identified through residual
analysis. Then, potentially influential observations were identified using techniques of global
and local influence. The respective confirmatory analyses show that the inferences do not change
if potentially influential observations are removed. Therefore, both families of models are robust

to the presence of outliers and influential observations.

6.1 Computational aspects

In this dissertation, the expressions of pdf, cdf, qf, generator of random numbers,
score vector and observed information matrix of the RPMO distributions were implemented
as GAMLSS family distributions in the R language. Thus, the RS algorithm within the gamlss
function was used to estimate the set of parameters of the family of linear QR models under
the RPMO distributions. The great advantage was the optimization in programming, such as a
few lines of code. However, one issue was finding good initial values for the RS algorithm to
converge, especially for the RPMOG distribution. The reason is the high flexibility, demonstrated
by the skewness and kurtosis coefficients, which rule out many outputs of other distributions as

initial values.

The RS algorithm for the PLQR models was implemented manually in the R program-
ming language. The initial values for the quantile, scale and skewness are the computational
outputs of the gamlss function, specifying the RS algorithm, pb() function and RPMO family as
options. This last function has the difficulty of not retrieving the smoothing parameter and the

estimate of the vector B-spline, which is the reason for manually implementing the RS algorithm.

On the other hand, the residuals and methods of global and local influence were imple-
mented in the R programming language with few lines of code. The expressions of the residuals
and their envelopes require statistical and mathematical calculations such as the inverse cdf of
the standard normal distribution, logarithm function and sign function found in any version of
the software. The penalized likelihood displacement and the generalized Cook’s distance have
expressions that are often slow to calculate if the sample size is large because they require cycles.
Finally, the three perturbation schemes that depend on the inverse of the penalized observed
information matrix require low computational effort because the expressions of vectors and

matrices are easy to calculate in the software.
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6.2 Future works

A first prospect for future work is related to proposing bias-corrected estimators for
the family of linear QR models under RPMO distributions. Recently, Magalhaes, Gallardo and
Bourguignon (2021) mentioned that efforts to improve the estimators continue to be well-received
in the statistical literature. For example, Magalhaes et al. (2020) presented a method to obtain
estimators with a reduced bias for the parameters of extended Marshall-Olkin distributions. Palm,
Bayer and Cintra (2020) introduced bias-adjusted estimators tailored for the Rayleigh regression
model. Magalhaes, Gallardo and Bourguignon (2021) and Barreto-Souza and Vasconcellos
(2011) developed bias correction schemes for reparameterized inverse gamma regression model

with varying precision and general extreme-value regression model, respectively.

Most of the works mentioned use the general expression given by Cox and Snell (1968),
the bias adjustment given by Firth (1993), or bootstrap-based Efron (1992) bias adjustment.
The results show that correcting for bias makes the corrected ML estimates better than the ML

estimates without correction, even in small samples.

A second perspective of work is to extend the partially linear QR model to the class
of semiparametric additive QR models. This class allows modeling the effects of covariates
that contribute in a parametric and nonparametric way to the quantiles of the response variable.
However, the approximation to the smooth functions would be through by using natural cubic
splines (ncs). Some authors, such as Vanegas (2015) and Ibacache-Pulgar, Paula and Cysneiros
(2013), have worked with ncs in semiparametric additive models and shown through illustrations
its high flexibility.
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APPENDIX

COMPLEMENTARY RESULTS OF SIMULATION
STUDIES

This appendix shows the plots of the simulation studies on the linear QR models in the

RPMO distributions mentioned in Section 3.1.
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APPENDIX A. Complementary results of simulation studies

Figure 32 — Mean of the RB on the 3000 estimates of the components B o ﬁq and ?q obtained in the
RPMOG model under different sample sizes.
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Figure 33 — SD on the 3000 estimates of the components B o Vq and ?q obtained in the RPMOG model
under different sample sizes.
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Figure 34 — RMSE on the 3000 estimates of the components B o Vq and ?q obtained in the RPMOG
model under different sample sizes.
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Figure 35 — Mean of the asymptotic SE on the 3000 estimates of the components B o Qq and ?q obtained

in the RPMOG model under different sample sizes.
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Figure 36 — 95% CP of the components B o Vq and ?q obtained in the RPMOG model under different
sample sizes.
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Figure 37 — Mean of the RB on the 3000 estimates of the components B @ Vq and ?q obtained in the
RPMOT model under different sample sizes.
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Figure 38 — SD on the 3000 estimates of the components B o Qq and ?q obtained in the RPMOT model
under different sample sizes.
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Figure 39 — RMSE on the 3000 estimates of the components B o Vq and ?q obtained in the RPMOT model
under different sample sizes.
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Figure 40 — Mean of the asymptotic SE on the 3000 estimates of the components B o aq and ?q obtained
in the RPMOT model under different sample sizes.
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Figure 41 — 95% CP of the components B o Vq and ?q obtained in the RPMOT model under different
sample sizes.
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Figure 42 — SE; /SE; 1 and \/n;/n; rates for the parameters indicated in the linear QR model under
RPMON distribution, considering g = 0.1.
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Figure 43 — SE;/SE; ;| and \/n;y1/n; rates for the parameters indicated in the linear QR model under
RPMON distribution, considering g = 0.5.
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Figure 44 — SE; /SE;; and \/n;/n; rates for the parameters indicated in the linear QR model under
RPMON distribution, considering g = 0.9.
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Figure 45 — SE;/SE; 1| and \/n;y1/n; rates for the parameters indicated in the linear QR model under
RPMOG distribution, considering ¢ = 0.1.
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Figure 46 — SE; /SE; 1 and \/n;/n; rates for the parameters indicated in the linear QR model under
RPMOG distribution, considering g = 0.5.
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Figure 47 — SE; /SE; 1| and \/n;y1/n; rates for the parameters indicated in the linear QR model under
RPMOG distribution, considering g = 0.9.
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Figure 48 — SE; /SE;; and \/n;/n; rates for the parameters indicated in the linear QR model under
RPMOT distribution (¢ = 15), considering g = 0.1.
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Figure 49 — SE,; /SE; ;| and \/n;y1/n; rates for the parameters indicated in the linear QR model under
RPMOT distribution (1% = 15), considering g = 0.5.
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Figure 50 — SE; /SE; 1 and \/n;/n; rates for the parameters indicated in the linear QR model under
RPMOT distribution (¢ = 15), considering ¢ = 0.9.
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APPENDIX

COMPLEMENTARY RESULTS OF SIMULATION
STUDIES I

This appendix shows the plots of the simulation studies on the nonparametric QR models

in the RPMO distributions mentioned in Section 5.1.

Figure 51 — Mean of the RB on the 500 estimates of the components Vq and %q obtained in the RPMOG
model under different sample sizes.
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Figure 52 — SD on the 500 estimates of the components V,, and T, obtained in the RPMOG model under
different sample sizes.
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Figure 53 — RMSE on the 500 estimates of the components Vq and ?q obtained in the RPMOG model
under different sample sizes.

S &4
S| <] A
IR ! gl "~ Via
. ol i — g g oo g
24 —_— \A/ \ I v 2
we| A w Vaq w=d 19
(%] . o V2q U)N7 L ‘C1q ne \
Sof v A =SS N S o :
oce \ 19 o .. o~ v
.. ".\. o ~ .“.s
= S g e
T \‘_w SN
o \-___________ o] 8, D
o o 5
0 1000 2000 3000 4000 0 1000 2000 3000 4000 S0 1000 2000 3000 4000
n n n
(a) ¢g=0.1 (b)g=0.5 (c)g=0.9

Figure 54 — Mean of the asymptotic SE on the 500 estimates of the components V, and T, obtained in the
RPMOG model under different sample sizes.
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Figure 55 — 95% CP of the components Vq and ?q obtained in the RPMOG model under different sample

sizes.
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Figure 56 — Smooth function mean on the 500 estimates obtained in the RPMOG model under different
sample sizes and ¢ = 0.1.
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Figure 57 — Smooth function mean on the 500 estimates obtained in the RPMOG model under different
sample sizes and g = 0.5.
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Figure 58 — Smooth function mean on the 500 estimates obtained in the RPMOG model under different
sample sizes and g = 0.9.
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APPENDIX B. Complementary results of simulation studies 11

Figure 59 — SE;/SE,;;| and \/n;1/n; rates for the parameters indicated in the nonparametric QR model

under RPMON distribution.
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Figure 60 — SE;/SE; ;| and \/n;1/n; rates for the parameters indicated in the nonparametric QR model
under RPMOG distribution.
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APPENDIX

PENALIZED OBSERVED INFORMATION
MATRIX

This appendix shows the calculations of elements f'giq, féiq%, g&iqaiq’ E'Gl.q, g.ciqaiq and @aiq

presented in Section 4.2.3 of Chapter 4.

The remaining elements of the penalized observed information matrix of the PLQR

model are as follows:

9%4;(Eig, Oigs Otig)

iy — 2 (C.1)
_ 2 [foluig) féz(uiq)] Syl { foluig) (1 — aig) r
Yiig [fO(”iq) f&(uiq) Vi g + (1 — Otig) Fo (uiq)

v [ )
ly azzig%;,;;;am (C2)
o ] i ] [t

+ 297, Waig [ aiq]ji((u {‘]1(;;) g;ﬁ,l ; a,-qf—(é((u liqz<(§£iq_)g(i?3/liq) } ’
_ 9%i(&iq, 0ig, 0tig)

2
):| - 21/’12121 lI/2iq [

éiqaiq - aéiqaaiq (C3)
. . f(l)(”iq)(l - aiq) ] _ . |:f(/)/(uiq) B f(/)z(uiq):|
= 2uai, Yiig [a,-q + (1= o) Fo(uig) ]~ ¥V | Foluig) ~ 12 (tig)
o [ foluig) (1 — ctig) ] {1 — Fo(uig) + (1 —Ofiq)fo(uiq)uaiq}
Y114 | o+ (1 — 01 Fouzg) 0ty + (1~ tig) Fouig)
. fO(uiq)
~ 2Viig {O‘iq +(1- O‘iq)FO(”iq)} ’



130 APPENDIX C. Penalized observed information matrix

and
l, — a%(é&iqz, ;rz,q Otig) (C4)
iq
Va2 | v G
vt [ e | vt e s |
v {f}o o
= 2, Y1igV2iq [ociq]ié((u {qz(;;)giq(ztiq)] — Ui, V1ig Y2iq {JJE)(/)/EZZ)) - ];/)022((::; ]
Ep— { | fO(uiq)“.—aiq) ‘ } {1 —F0(7iq) +(1 —Aaiq)fo(.uiq)ua,-q}
g+ (1 — Qi) Fo(uiy) Otig + (1 — i) Fo (uig)
~2WV1ig¥2iq [alq + (lfo—(gfq))Fo(uiq)} ,
oy = 02 6(5512, g,zq,oc,q) (C.6)

_ 9 {fé’(uiq)_féz(uiq)} e {f(l)(”iq)} o { fo(uig)(1— 0tig) }
Y| foluig)  f3(uig) B | fo(uig) %% | atig + (1 — Qtig) Fo (uiq)

+4[ Jo(uig)ug,, 1 _ o2 { Joluig) (1 — aig) } 2
Otig + (1 — 0tig ) Fo (uig) | tlig + (1 — 0tig) Fo(uig) Y
2
" {1 — Fo(uig) + (1 — Ofiq)fo(uiq)uaiql
Olig + (1 — ctig) Fo(uig) ’
where
e o q(1—q) {‘P’ _&] N q(q—1)¥1¥]
W% " (T qoig—q2 | ° (1+q0g—q) O (1+q0ig—q)?
and

Q; .
¥ = fo (Fol (Wﬁ—q)) fori=1,...,nand g € (0,1) fixed.

Note that the expression of the second derivative of fy(u;4), denoted by f{/(u;,) within Equations
(C.1)-(C.6) is shown in Table 3 of Chapter 2.
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