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Abstract:

Independence of the error term and the covariates is a crucial assumption in virtually all

sample selection models. If this assumption is not satis�ed, for instance due to heteroscedasticity,

both mean and quantile regression estimators are inconsistent. If independence holds indeed, all

quantile functions and the mean function are parallel, which naturally limits the usefulness of

quantile estimators. However, quantile estimators can be used to build tests for the independence

condition because they are consistent under the null hypothesis. Therefore, we propose powerful

tests based on the whole conditional quantile regression process. If the independence assumption is

violated, quantile functions are not point identi�ed, but we show that it is still possible to bound

the coe¢ cients of interest. Our identi�ed set shrinks to a single point either if independence

holds or if some observations are selected and observed with probability one. Therefore, our

model generalizes simultaneously the traditional sample selection models and the identi�cation

at in�nity strategy.
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