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The equation (15) and the text below it were incorrectly published:
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The online version of the original article can be found under doi:10.1007/s00362-013-0516-z.
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Therefore, for all k-subsets the linked optimization problems (19)...
The correct version is given here:
SIS procedure
Li™ :=min { 3 L(y;. 6o)
) b iel
L’j”m := min %ZL(y,-, 0o + xi;0;)
min 085 el (15)

Il | (X1, ..., Xg) == Xv), Xu2)s -5 Xu@g)
SIS-SCAD procedure

Sﬂﬁm = min (%ZL(yi, 0o +x/,0) +39_1 pr(16;)

0> iel

Therefore, for all k-subsets the linked optimization problems (15)...

@ Springer

)



	Erratum to: Ultrahigh dimensional variable selection through the penalized maximum trimmed likelihood estimator
	Erratum to: Stat Papers  DOI 10.1007/s00362-013-0516-z


