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Abstract

The method based on modeling the variance is one of the most commonly used methods to deal
with heteroscedasticity. In this paper, we propose a variable selection procedure based on the
smooth threshold estimating equations for joint mean and variance models. The proposed varia-
ble selection method can select variables and estimate coefficients simultaneously, and does not
need to solve convex optimization problem so as to largely reduce computation quantity in prac-
tice. Finally, we make some simulations to show that the proposed procedure works satisfactorily.
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Table 1. The results of variable selection for joint mean and variance models based on different methods.

=1 BETAERE, HELSERSRAUNTEIREE

SEE SCAD LASSO
A n
C IC GMSE C IC GMSE C IC GMSE
100 7 0 0.0103 6.7670 0 0.0178 6.7400 0 0.0276
if,? & 150 7 0 0.0062 7 0 0.0074 6.8190 0 0.0095
fEE7Y
200 7 0 0.0042 7 0 0.0042 6.8450 0 0.0048
100 6.9990 0 0.1378 6.7400 0 0.1500 6.7060 0 0.1900
%
i 150 7 0 0.0422 6.8360 0 0.0530 6.8070 0 0.0676
200 7 0 0.0366 6.9800 0 0.0378 6.8330 0 0.0428
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