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Summary: L. Billard and E. Diday [“Regression analysis for interval-valued data”, H. A. L. Kiers (ed.)
et al., Data analysis, classiﬁcation, and related methods. Papers from the 7th conference of the International Federation of Classiﬁcation Societies (IFCS-2000), Berlin: Springer. Studies in Classiﬁcation,
Data Analysis, and Knowledge Organization. 369–374 (2000; Zbl 1026.62073)] were the ﬁrst to present
a regression method for interval-valued data. F. de Carvalho, E. Lima Neto and P. Camilo [“A new
method to ﬁt a linear regression model for interval-valued data”, Lect. Notes Comput. Sci. 3238, 295–306
(2004; Zbl 1132.68617)] et al presented a new approach that incorporated the information contained in
the ranges of the intervals and that presented a better performance when compared with the Billard
and Diday method. However, both methods do not guarantee that the predicted values of the lower
bounds (ŷLi ) will be lower than the predicted values of the upper bounds (ŷU i ). This paper presents two
approaches based on regression models with inequality constraints that guarantee the mathematical coherence between the predicted values ŷLi and ŷU i . The performance of these approaches, in relation with
the methods proposed by Billard and Diday [loc. cit.] and de Carvalho et al. [loc. cit.], will be evaluated
in framework of Monte Carlo experiments.
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