
0 2 4 6 8 10
y

10

5

0

5

10

15

20

25

30
x

Quantiles crossing

0 10 20x

0.25

0.50

0.75

F x
|y
(x
)

y=2 y=4.5

True
Estimated

 =   1%
 = 16%
 = 75%
 = 84%
 = 99%

Training sample
(y,x)


