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Example:

> x=sort(runif(200))
> y=2*x+1+rnorm(200,0,0.1)
> fit.lin<-Im(y~x)
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> summary(fit.lin)

Call:
Im(formula =y ~ x)

Residuals:
Min 1Q Median 3Q Max
-0.200168 -0.066969 -0.003402 0.070464 0.208087

Coefficients:

Estimate Std. Error t value Pr(>|t|)
(Intercept) 0.97997 0.01277 76.75 <2e-16 ***
X 2.02368 0.02236 90.50 <2e-16 ***

Signif. codes: 0 “*** 0.001 *** 0.01 ** 0.05 ‘0.1 *" 1
Residual standard error: 0.09269 on 198 degrees of freedom

Multiple R-squared: 0.9764, Adjusted R-squared: 0.9763
F-statistic: 8189 on 1 and 198 DF, p-value: < 2.2e-16
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y.est = -0.9689503 , sin(10*0.5) = -0.9589243
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* quantreg’tl " 17 1prqrRI £

lprq <- function (x, y, h, tau = 0.5, m = 50){
XX <- seq(min(x), max(x), length = m)
fv <- xx
dv <- xx
for (i in 1:length(xx)) {
Z <- X - xX]i]
wx <- dnorm(z/h)
r <-rq(y ~ z, weights = wx, tau = tau, ci = FALSE)
fv[i] <- r$coef[1]
dv[i] <- r$coef[2]
}
list(xx = xx, fv = fv, dv = dv)

}
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Why R?

Rk WHFURT OB, A) DA S A A 2k
it b2 e

AR AR AR

7.(») = g(u)xr+ ¢

argmianpT ()j—(cz+b([/l.—uo))/I’l.—cO)K(U’;”Oj
ST =l

:argmi[)nzﬂlpf (Ij—a/I’f—b([/l.—yo)/yf_co)K(Ul;lx/oj
DO

2010-6-22 18



lprq0<-function (x, u, y, h, tau
0.5,u0) {
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require (quantreq)

fv <- ul

dv <- u0l

z <- u - ul

wx <- Ker (z/h)

r <- rq(y ~ x+I(z*x), weights

method="br",tau = tau, ci =

fv <- rScoef[c(l,2)]

dv <- r$coef[3]

list(u0 = u0, fv = fv, dv = dv)
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