Robust regression quantiles for censored data
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Recently, a technique based on the Kaplan-Meier estimator has been de-
veloped to introduce a reweighted estimator of the regression quantiles for
the case of censored data [3]. However, this method is not resistant towards
leverage points as it is based on the Koenker-Bassett estimator [2]. We will
discuss an adaptation of the method developed in [3] for the regression depth
quantiles which were introduced in [4]. The computation of these quantiles
is discussed in [1]. We will show that this method can cope with leverage
points and we will derive some asymptotical results.
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