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Summary:

We deal with an estimation of regression coefficients in a linear regression model with orthogonal
explanatory variables. The generalized ridge (GR) regression is one of the estimation methods of regression
coefficients of the model. When we use the GR regression for estimating regression coefficients, optimization
problem of regularization parameters, i.e., ridge parameters, is very important because the GR estimates strongly
depend on the parameters. The optimization problem can be solved by using model selection criterion (MSC)
minimization method. Optimized ridge parameters derived from the method can give sparse estimates of
regression coefficients. On the other hand, the adaptive-Lasso (AL) can estimate regression coefficients sparsely.
When we use the AL for estimating regression coefficients, optimization problem of a regularization parameter,
i.e., a tuning parameter, is very important because the AL estimate also strongly depend on the parameter. In this
paper, we show equivalence between adaptive-Lasso and generalized ridge estimates in linear regression with

orthogonal explanatory variables after optimizing regularization parameters.



