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Linear Model Selection by Cross-validation

WEN Bins JIANG Qi-bao
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Abstract ; We consider the problem of model selection in the classical regression model based on crossvalidation with an

add penalty term for penalizing overfitting- Under some weak considers,the new criterion is shown to be strongly consis-

tent in the sense that with probability onefor all large n-the criterion chooses the smallest true model and we extends the

criterion to the general case-
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