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Abstract

In this study, we propose a model averaging approach to estimating the conditional
quantiles based on a set of semiparametric varying coefficient models. Different
from existing literature on the subject, we consider a particular form for all can-
didates, where there is only one varying coefficient in each sub-model, and all the
candidates under investigation may be misspecified. We propose a weight choice
criterion based on a leave-more-out cross-validation objective function. Moreover,
the resulting averaging estimator is more robust against model misspecification due
to the weighted coefficients that adjust the relative importance of the varying and
constant coefficients for the same predictors. We prove out statistical properties for
each sub-model and asymptotic optimality of the weight selection method. Simula-
tion studies show that the proposed procedure has satisfactory prediction accuracy.
An analysis of a skin cutaneous melanoma data further supports the merits of the
proposed approach.
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