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Abstract

Partly linear models are useful as an extension to linear regression
when the response can not be easily parametrized in terms of all covari-
ates. Their flexibility in keeping some linear terms, while at the same
time introducing a nonparametric relationship makes them attractive for
a number of applications. In quantile regression, examples of partly lin-
ear models appear for instance in He and Liang (2000) and He and Shi
(1996). In the case of survival data, Portnoy (2003) introduces a method
for quantile regression on censored data by applying what is essentially
a version of the Kaplan-Meier estimator. In this paper, a nonparametric
term is added to the censored regression quantile model and the partly
linear model theory is extended to censored regression quantiles.



