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Multivariate Theil-Sen estimation
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Figure 1:

 The working scheme of DEA for tuning parameter selection in adaptive lasso 

Input: Provide the design matrix X and the response Y 

 

Algorithm: Employ DEA for finding the optimal tuning 

parameter which minimizes BIC for adaptive lasso 

Output: Obtain the optimal tuning parameters and 

construct the adaptive lasso model 
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Real dataset examples
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CONCLUSION
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