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• SCAD (Smoothly Clipped Absolute Deviation)

• MCP (Minimax Concave Penalty)
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(1) In sample error:

(2) Extra sample error:
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Our estimator AIC

Communities and Crime Unnormalized Data Set 

• Solid line: Model with minimum true prediction error
• Circles: Models with minimum estimator
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(2) Extra sample errorª¤�¥

:'�Í Leave-one-out cross validation error
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