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We propose a novel approach, Sequential Lasso, for feature selection in 
linear regression models with ultra-high dimensional feature spaces. We 
investigate in this article the asymptotic properties of Sequential Lasso and 
establish its selection consistency. Like other sequential methods, the 
implementation of Sequential Lasso is not limited by the dimensionality of the 
feature space. It has advantages over other sequential methods. The 
simulation studies comparing Sequential Lasso with other sequential methods 
are reported. 

Submission history
From: Zehua Chen [view email] 

[v1] Thu, 14 Jul 2011 06:21:43 GMT (22kb)

Which authors of this paper are endorsers?

Link back to: arXiv, form interface, contact. 

Download:
● PDF 
● PostScript 
● Other formats 

Current browse context:
stat.ME
< prev | next > 
new | recent | 1107

Change to browse by:
stat 

References & Citations
● NASA ADS 

Bookmark(what is this?) 

         

 

Subjects: Methodology (stat.ME)
Cite as: arXiv:1107.2734 [stat.ME]
  (or arXiv:1107.2734v1 [stat.ME] for this version)

We gratefully acknowledge support from
the Simons Foundation

and member institutions 

(Help | Advanced search)

    

Search or Article-id

All papers Go!


