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11. TOm tat cac két qua mdi cua ludn an:
- Luan an dé xuét thuat toan moi, nhanh nham thuc hién dong thoi viée lra
chon bién va wéc luong tham s6 cho mé hinh GLMM trong trudng hop nhiéu
bién.
- Luén 4n 1a cong trinh dau tién nghién ctru md hinh MRDE-MN va d& xuat
thuét toan thuc hién dong thoi ba muc tiéu 13 lwa chon bién, x4c dinh sé thanh
phan va udc lugng tham sé cho mé hinh MRDE-MN.
Céc thuat toan dé xuit trong luan an da dugc danh gia 1a c¢6 hi¢u suat tot thong
qua thir nghiém trén dir li¢u mo6 phong va dir li¢u that.
12. Kha ning tmg dung thuc tién:
- Luan an da xay dung duoc hai thuat toan nhanh, c¢6 hiéu suét tdt, c6 thé ap
dung trong thuc tién trén dir liéu that véi moé hinh GLMM va md hinh

MRDE-MN.



- Cac md hinh GLMM va MRDE-MN trong trudng hop nhiéu bién déu rat

kho giai quyét nhung hai thuét toan d xdy dung duoc trong luan 4n déu co

kha nang thuc hién t6t, hiéu suat cao.

13. Cac hudng nghién ctru tiép theo:

- Lya chon nhém bién trong GLMM bang cach sir dung Lasso phat nhom.

- Lwra chon bién duoc sip xép trong GLMM bang cach st dung phat tuyét
d6i tong hop.

- Mo rong phuong phap cho lua chon bién va lira chon sb thanh phan trong

cac mo hinh trén v&1 moi thanh phan 12 mét mang noron.
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11. Summary of the new findings of the thesis
- The thesis proposes a new, fast algorithm to perform simultaneous
selection of variables and parameter estimation for GLMM model in case
of multi-variables.
- The thesis is the first work to study the MRDE-MN model and propose
the algorithm to perform three objectives simultaneously including variable
selection, componential number determination and parameter estimation
for MRDE-MN model.
The algorithms proposed in the thesis have been evaluated as having good
performance through testing on simulation data and real data.

12. Practical applicability, if any:



- The thesis has built two fast algorithms with good performance, which
can be applied in practice on real data with the GLMM model and the
MRDE-MN model.

- GLMM and MRDE-MN models in High-dimensional are difficult to
solve, but the two algorithms built in the thesis have good performance and

high efficiency.

13. Further research directions, if any

- Extend the method for grouped variable selection in GLMMs by using the
group lasso penalty.

- Extend the method for ordered variable selection in GLMMs by the
composite absolute penalty.

- Extend the method for variable selection and component selection in the

mixture of experts model where each component is a neural network.
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