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Abstract

We introduce classifiers based on directional quantiles. We derive theoretical results for
selecting optimal quantile levels given a direction, and, conversely, an optimal direction given
a quantile level. We also show that the misclassification rate is infinitesimal if population
distributions differ by at most a location shift and if the number of directions is allowed to di-
verge at the same rate of the problem’s dimension. We illustrate the satisfactory performance
of our proposed classifiers in both small and high dimensional settings via a simulation study
and a real data example. The code implementing the proposed methods is publicly available
in the R package Qtools.

Keywords: L, distance, Supervised Classification, Quantiles for multivariate data.



1 Additional simulation results

In Tables 1-4 we show simulation results for the settings described in the main paper.
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