‘ . We gratefully acknowledge support from
CGI'I'I.EH UT"IWEI'SlfY the Simons Foundation

T_;lbI'EII'Y and member institutions

Search or Article-id (Help | Advanced search)

arXiv.org > math > arXiv:1303.0518

Mathematics > Statistics Theory Download:
. . . PDF
On asymptotically optimal . PostScript

. Other formats

confidence regions and tests for |
. . . Current browse context:
high-dimensional models math.ST

< prev | next >

.. , . new | recent | 1303
Sara van de Geer, Peter Bihlmann, Ya'acov Ritov

Change to browse by:

math
stat

(Submitted on 3 Mar 2013)

We propose a general method for constructing confidence intervals and
statistical tests for single or low-dimensional components of a large parameter o
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vector in a high-dimensional model. It can be easily adjusted for multiplicity

taking dependence among tests into account. For linear models, our method - NASAADS

is essentially the same as from \citet{zhangzhang11}: we analyze its Bookmarkwhat s this?)
asymptotic properties and establish its asymptotic optimality in terms of B YyREDL,E 35
semiparametric efficiency. Our method naturally extends to generalized linear FE '

models with convex loss functions. We develop the corresponding theory
which includes a careful analysis forGaussian, sub-Gaussian and bounded
correlated designs.
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