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> regsu.betalwhich(regsu.beta==0)]

hEEiE# . .600018. ME®EE. .601186. LIEiF#H. .601236. HEALF..6013109.
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hEfiH. .601857.
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> step.betalwhich(step.beta==0)]
h3=iEF. . 600918, hEE. .601186. HEAR..601319. hERMH..601857.
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ETFZEZRAGIRHERE
> which(lassocp.beta==0)
mEAF..601319.
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Lav] JUAHCT) . L UULDLO. O . L UWLO D . HEE A m. . UULo00. TEAMNIL. . UUDLO00.
> colnames (X) [which(scad.beta==0)[-1]]
[1] "R&E#R4T.600016." "mEAWL.600028." "=—FI..600031." "FH#=.  600048." "thEEE. .600050."
[6] "Li5%EH..600104." "EZ2EZ. .60019." "EREH..600276." "AELEF. . 600300." "EMFE..600510."
[11] ™EBEEEF..600570." "HFEKR. .600585." "HAME. .600588." " REZ..600690." "EFEHHEE. .600745."
[16]1 "#Fkr..600887." "mFILF..600918." "EBERM..601012." "DEME, 601088." "TIEE..601138."
[21] "#A4R4T. . 601166." "hEHE. .601186." "EFEF..601211." "{EFF. . 601236." "FIRIT..601288."
[26] "HhEFE..601318." "HEAR. .601319." "HERK . .601336." "THFIT..601398." "hEEN. .601668."
[31] "#FE4H..601688." "RiFE%k. .601816." "HAHRIT..601818." "hEFRR. .601888." "LTMHE . .603160."
[36] "HBEE. .603259." "BEAKL. .603288." "HT M. .603501." NA
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> colnames (X) [which(en.heta==0)[-1]]

[1] "EB44R4T.600016." "HEFR.600028." "H{EiFH..600030." "=—EFTI..600031." "#HEFHRIT..600036."
[6] "#F=. 600048." "hEEIE. . 600050." "Li5%E. .600104." "EEEZ. . 600196." "fEmED. . 600276."
[11] "A%E.  600309." "EEBF. . 600570." "AERME. 600588, " "ILEHE. .600690." "=FKH. . 600703."

[16] "@EZF:HEE. . 600745." "FHEH. . 600887." "Il .600918." "EEEH. . 601012." "th{Si#48. 601066, "
[21] "hEMLE. . 601088." "TilbEH. . 601138." "4l 4R47..601166." "HEH%E. . 601186." "EFEXR..601211."

[26] "#I¥%iE#..601236." "fAbiR4T..601288." "HEFE..601318." "FHERME..601336." "ITHMIT..601398."
[31] "FEAR..601601." "HEAF..601628." "HEEF..601668." "HEHFFH..601688." "RiF=EE..601816."

[36] "¥A$RiT..601818." "hERIM..601857." "HE B, .601888." "B AL, .603288."
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> which(beta.new==0)
LiEHih. 600009. EEEZ..600196. mMFS..600519. EEBF..600570.

3 12 15 17
EZ=H 4. . 600745, HFEHF..600918. H{EEIR. .601066. fIHEE#H..601236.
4:/\{%..601319.22%5%@{%@. .601336. 2434:%..601888. %‘f[zT?ﬁiﬂﬁ..GOﬂGO. >
36 37 46 47
WA, .603288. F/REEM..603501. JKHEFH. .603986.
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BICXER] 0.5512789
iZ 2 EE 0.5173514
Lasso 0.5012446
SCAD 5422772
g% 14 27.80082
B iR 4601461
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> mean(abs (y.train-Z.train%*%scad.beta))
[1] 134.8675

> mean(abs (y.test-7Z. test%*¥%scad. beta))
[1] 679.99

>
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> colnames (X) [which(scad.beta!=0)[-11]

[1] "X000963.%EFEED" "X002032. 7. 0. R" "X300033. BTl
[4] "X300122. 8 R4EH" "X300136. {52 IB{E" "x300498 B EEM"
[7]1 "X300759. FRALRE" "X601100. 1837 EFE"
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> mean(abs (y.train-Z.train%*%en.beta))
[1] 0.9650685

> mean(abs (y.test-Z. test¥%*%en.beta))
[1] 133.7518

> colnames (X) [which(en.beta==0)[-11]
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