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Table 1 ~ Simulation results for Example 1
n =150 n =300
R IEVESE Ji: Po
Py Median IQR P Median IQR
SIRS 8 0.470 32 42 0.957 26 44
DF-SIS 8 0.983 9 20 1 9 24
EL-SIS 8 0. 960 10 4 1 10 8
EL-DFSIS 8 0.967 11 6 1 11 7
N(0,1) 0.5 QaSIS 5 1 5 1 1 5 0
0.5 Q-SIS 5 1 5 0 1 5 0
0.5 EL-QSIS 5 1 5 0 1 5 0
0.75 QaSIS 8 0. 88 11 13 1 10 6
0.75 Q-SIS 8 0. 887 10 10 1 9 7
0.75 EL-QSIS 8 0. 903 12 2 1 9 2
SIRS 8 0.613 26 38 1 27 41
DF-SIS 8 1 11 17 1 9 26
EL-SIS 8 0.980 10 7 1 10 9
EL-DFSIS 8 0.980 12 4 1 11 5
t(4) 0.5 QaSIS 5 1 5 2 1 5 0
0.5 Q-SIS 5 1 5 1 1 5 0
0.5 EL-QSIS 5 1 5 1 1 5 0
0.75 QaSIS 8 0. 860 12 16 1 10 13
0.75 Q-SIS 8 0. 883 13 10 1 9 10
0.75 EL-QSIS 8 0. 893 10 3 1 9 3
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Table 2 Simulation results for Example 2
n =150 n =300
R S VRS Po
P Median 10R P Median I0R
SIRS 8 0.373 38 44 0. 957 27 40
DF-SIS 8 0. 853 12 63 0.987 9 41
EL-SIS 8 0. 867 24 26 0.997 19 20
EL-DFSIS 8 0. 897 21 19 1 17 15
0.5 QaSIS 5 1 6 2 1 5 1
N(0,1)
0.5 Q-SIS 5 1 5 0 1 5 0
0.5 EL-QSIS 5 1 5 1 1 5 0
0.75 QaSIS 8 0.410 23 24 0.913 21 20
0.75 Q-SIS 8 0.763 16 17 0.990 12 13
0.75 EL-QSIS 8 0. 823 19 3 1 17 2
SIRS 8 0.313 39 52 0. 980 24 51
DF-SIS 8 0.613 16 72 1 12 39
EL-SIS 8 0.703 25 24 1 16 18
EL-DFSIS 8 0.737 24 17 1 20 14
0.5 QaSIS 5 0.957 7 2 1 5 1
t(4)
0.5 Q-SIS 5 1 5 1 1 5 0
0.5 EL-QSIS 5 1 5 1 1 5 0
0.75 QaSIS 8 0. 308 38 44 0. 813 27 32
0.75 Q-SIS 8 0. 560 22 29 0. 870 12 17
0.75 EL-QSIS 8 0. 823 23 5 0.993 15 4
3 W2 Xy, X, X, e E B
Table 3 Selection proportions of X,,,X,, ,X,, for Example 2
n =150 n =300
R S3hi %R ViR
Py Py Py Py Py Py
SIRS 0. 540 0. 627 0.513 0.977 0. 990 0.977
DF-SIS 0.993 0. 960 0.903 0.997 0.997 0.990
EL-SIS 0. 963 0.933 0.977 0.997 1 1
N(0,1) EL-DFSIS 0.910 0. 900 0.977 1 1 1
0.75 QaSIS 0. 840 0. 540 0.413 1 0.927 0.957
0.75 Q-SIS 0.797 0. 873 0.793 0.997 0.993 0.990
0.75 EL-QSIS 0. 840 0.877 0.793 1 1 1
SIRS 0. 603 0.727 0.497 0.993 1 0. 983
DF-SIS 0.787 0. 830 0.787 1 1 1
EL-SIS 0.777 0. 837 0. 887 1 1 1
1(4) EL-DFSIS 1 0.903 0.997 1 1 1
0.75 QaSIS 0. 750 0. 630 0. 560 0.913 0.907 0. 883
0.75 Q-SIS 0.777 0.767 0. 663 0.927 0.947 0.930
0.75 EL-QSIS 0.907 0.930 0. 990 1 0.997 0.993
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Table 4  Screening results for Example 3
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SIRS vV vV vV
DF-SIS vV v vV
EL-SIS 2 v vV v
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Abstract; We propose a quantile screening method based on marginal empirical likelihood for ultrahigh-dimensional
heterogeneous data. The proposed model-free method is computationally simple because it can select active predic-
tors without parameter estimation or an iterative algorithm, and inheriting the advantages of the empirical likelihood
approach results in fewer restrictive distributional assumptions. The results reveal that the proposed procedure en-
joys sure screening properties under certain technical conditions. Moreover, a distribution function screening meth-
od based on marginal empirical likelihood is suggested as a way to recover the whole active predictor set. Simulation
results and real data analysis confirm that the proposed screening methods perform well when used with finite sam-
ples.
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