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We consider the problem of estimating a function $f_{0}$ in logistic

regression model. We propose to estimate this function $f_{0}$ by a sparse + NASAADS
approximation build as a linear combination of elements of a given dictionary Bookmarkwhat is this?)

of $p$ functions. This sparse approximation is selected by the Lasso or EEEd-] flnPad Eﬁ
Group Lasso procedure. In this context, we state non asymptotic oracle o]

inequalities for Lasso and Group Lasso under restricted eigenvalues
assumption as introduced in [1]. Those theoretical results are illustrated
through a simulation study.

Subjects: Statistics Theory (math.ST); Applications (stat.AP)
Cite as: arXiv:1206.0710 [math.ST]
(or arXiv:1206.0710v3 [math.ST] for this version)

Submission history

From: Marius Kwemou [view email]

[v1] Mon, 4 Jun 2012 19:22:49 GMT (76kb,D)
[v2] Wed, 3 Oct 2012 12:12:08 GMT (76kb,D)
[v3] Fri, 14 Dec 2012 20:14:54 GMT (98kb,D)

Which authors of this paper are endorsers?

Link back to: arXiv, form interface, contact.



