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1- Least Absolute Shrinkage and Selection Operator

2- Smoothly Clipped Absolute Deviation

3- Oracle

4- Adaptive Least Absolute Shrinkage and Selection Operator
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2- Nested
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Abstract

The purpose of this paper is identifying best covariates of a semi-parametric
model in the presence of penalized coefficients. It should be noted that in
each model, coefficients of the existing variables is considered as a
combination of parameters where some of them affect the response variable
linearly and some of them functionally. So, semi-parametric method was
considered as an optimum solution. In this paper, we concerned with
variable selection in finite mixture of generalized semi-parametric models.
This task consists of model selection for nonparametric component and
variable selection for parametric part. Thus, we encounter with separate
model selection for each nonparametric component of each sub model. To
overcome to this computational burden, we introduce a class of variable
selection procedures for finite mixture of generalized semi-parametric
models. It is shown that the new method is consistent for variable selection.
Simulations show that the performance of proposed method is good and
improve pervious works in this area and requires much less computing
power than existing methods.

Keywords: Variable selection, Semi-parametric model, Finite mixture
model, Penalized likelihood.

Mathematics Subject Classification (2010): 62312





